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B pabome paccmampusaemcs cmpykmypa u nopsaooxk gopmuposarus
cucmemvbl KOMNAEKCHO20 HNPOCHO3UPOBAHUS OU3HEC-NPOYeccos, No380JA0Uel
CHU3UMb  BeIUYUHY  OWUOKU NpocHO3UpoBanus. B  kauecmee ocnosHo20
UHCMpPYMeHma 0N NOCWPOEHUsi NPOSHO3ZHOU MOOeIU  pPacCMampusaemcs
npumMeHeHue MHO20CIOUHBIX HEeUPOHHbLX Cemell.

Knrouesvie cnosa: komniekcnoe npocHo3uposamue, OU3Hec-npoyecc,

HeﬁPOHHble cemu.

YckopeHHoe  IBWKE€HHE  HMH()POPMALMOHHBIX  NOTOKOB, JWHAMHUYHO
U3MEHSIOIIMECS YCJIOBHUS BHEIIHEH cpejbl, OOJIbIIME MacCHBbl MHPOpMalUUUA U
KapAMHAIBHO TPaHCHOPMUPYIOLIUECS OM3HEC-TIPOLIECCH] 3HAYUTENBHO YCIOKHUIN
IIPOTHO3UPOBAHUE W IUIAHUPOBAHHME PA3BUTHUS COBPEMEHHBIX NPEANPUATUN B
pas3nu4HbIX chepax OuszHeca.

Takyro 3amauyy, Kak IUIJAaHUPOBAHUE MPOJAXK, B HACTOSALIEE BPEMs HEJb3S
pPEIUTh COCTABIICHUEM NPOTHO3a, ONMUPAOIIETOCA JMIIb HAa OAUH U3 M3BECTHBIX
METOJOB, T.K. IPEANPUATUE PUCKYET CTOJIKHYTHCS C 3HAYUTEIbHBIM OTKIOHEHUEM
MPOTHO3UPYEMBIX TMOKa3zaTeslel oOT pealdbHbIX. PellleHne »Tol MpoOJieMbl
BO3MOYKHO TMpPH KOMIUIEKCHOM TOJIXOJIe€ K MPOTHO3MPOBAHUIO Pa3BUTHUsI OU3HEC-
npoueccoB.  [lpm  ycnoBuM ~ [IOCTaTOYHOM  JOCTOBEPHOCTHM  HMCXOJIHOM
CTaTUCTUYECKOW MH(MOPMAIIMM UMEHHO KOMIUIEKCHBIN MOAXO0/ MO3BOJISIET CHUZHUTD
OmMOKY TPOTHO3MPOBAHUA, T.K. YUYUTHIBAET aHAJM3 MHOXECTBa (HaKTOPOB,
BIIMSAIOLIMX HA OCHOBHOM ITPOTHO3UPYEMBIN ITOKA3ATENb.

JIto6oil cucteme MNPOTrHO3UPOBAHUSA, MPHUCYL] BEPOATHOCTHBIM XapakTep

MoJIy4acMoOro IpOrHo3HOI0 II0Ka3aTcjisdd, 9YTO 3HAYUTCIbHO CHUKACT HCHHOCTH



nporHo3a. [IporHo3upoBaHue Ha OCHOBE HEUPOHHOM CETH, KOTOPOE HMEET

BBICOKYIO BEpPOSITHOCTh MOJITBEPXKACHUS peE3ysbTara MporHoza [3], MoOxer

OTCJICKHUBATh TCHACHIMHN W HUKINYHBIC M3MCHCHHA, a TAKKC HX CHIIY, HO HC

MOJKET YYUTHIBATH Psifi (PAaKTOPOB, B YACTHOCTH:

1.

N3MeHeHne XapakTepUCTHK cIpoca (HampuMmep, YBEIUYEHHUE LIEJIEBOrO
pBIHKA TIPEANPUSATHS, BBI3BAHHOE TMOBBIIICHUEM YPOBHS JOXOJIOB
HAaCEeJICHHUS])

N3menenue napameTpoB COBITOBOI CUCTEMBI (HampumMmep,
reorpauyecKkoe pacuiupeHre poIHKOB COBITA).

N3Menenne B mpoOTHO3UpyeMOM  miepuoie  (Hampumep, MOpH
IPOTHO3UPOBAHUK 00BEMOB MPOJAXK HA (PeBpasib Mecsll TEKYIEro roja,
B KAU€CTBE BXOJIHBIX JAHHBIX aHAJIMU3UPYIOTCA B TOM YHUCJE JAHHbBIC MO
dbeBpaliiM MPONUIBIX JIET, HO €CJIM MPEANOJI0KUTh, YTO TEKYIIUH TOJ
BUCOKOCHBIM, TO MPOJOJKUTEIBHOCTh INEPUOAA BO3pPACTET, a 3HAUUT
BO3pacTEéT U OOBEM MPOAAXK B TEKyLIEM (eBpaje MO OTHOUIEHUIO K
IPEAIIECTBYIOLIUM).

['mybuna (accOpTUMEHT) NPOTHO3UPOBAHMS — TPENCTABIsAET COOOU
pasjesieHre 00bEeKTa MPOTHO3WPOBAHUSI HE HECKOJIBKO 000COOJIEHHBIX
COCTABJISIIONIUX, UMEIOMIMX TOJBKO MPHUCYIIHE UM XapaKTEPUCTHKH, C
MOCJIENYIOUMM  MPOTHO3MPOBAHMEM  3THX  COCTaBISIIOIIMX U
o0beIMHEHNEM WX B €MHYI0 cucTeMy. Hampumep, npeanpustie uMeeT
HECKOJIBbKO BHJIOB TMPOAYKIIMH, OJHUM U3 KOTOPBIX XapaKTepHa
HUKIMYHOCTh CIpOCa, JPYTMM — HET. ACCOPTUMEHT MNPOAYKIIUU
pasnensieTcss Ha JBE TPYNIBI, Kaxaas W3 KOTOPBIX MPOTHO3UPYETCS
OTZIETBHO. 3aTe€M MPOTHO3bl 3TUX TPYNI HajararTcs APYr Ha Jpyra,
dbopMHpys TEM caMbIM OOIIHI MPOTHO3.

[l'opuzoHT nporHo3upoBanus. B cirydae, ecii 3aME4EHO YBEIMYECHUE
OIMOKK TIPOTHO3a MO Mepe OTAAICHHUS OT HayalbHOW TOYKH
IIPOTHO3UPOBAHUS, 11e71eco00pa3Ho YMEHBIIINUTh TOPU30HT

IMPOTrHO3UPOBAHNA, YBCIIMIUB KOJIMYCCTBO 3TAIIOB ITPOTHO3UPOBAHMNA.



JanHble (aKTOpPBl OTpPaKE€Hbl B CTPYKType M HoOpsake (OpMHUPOBaHUS
CHCTEMBbI KOMIUIEKCHOTO TMpOrHO3upoBaHus (puc.l), mpencraBistomield coOoi
IPOLECC KOMIUIEKCHOTO MPOTHO3UPOBAHUS 00BEMOB MPOJIAaXK MPEANPUATHS Chepbl

TOPTOBJIH.

C6op cTaTucTUyeckon BBeog napameTtpoB .| MporHosupoBaHne

MHGopMaLum NPOrHO3UPOBaHUSA " | B HeiPOHHOIA ceTH
He3HaunTenbHaA BEIMYMHA OLUINBKMK
OLeHKa BeNU4uHbI
OLMOKM NPOrHo3a
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Puc. 1. [Iporecc KOMIUIEKCHOTO MPOTHO3UPOBaHUS 00BEMA MPOIAK
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[Ipoliecc  KOMIUIEKCHOIO  MPOTHO3WPOBAHUS  MPEJCTaBIsiET  COOOM
3aMKHYTBIA Tk, CrtaTuctudeckas WHGOpMAIMs W3 BHEIIHEH cpeapl — 3TO
uHdopmaIusi OT MoJib3oBaTeNsl (MOJb30BaTeNel), KOTOPhI TakKe Y4acTBYET B
mpoiecce TMpu  BbiOOpe W aHaimm3e (AKTOPOB BO3HUKHOBEHHS  OIIMOOK
NpOTHO3UpOBaHUsA. Takum o00pa3oM, YUYWUTHIBACTCS WHIUBHAyaJbHAs WU
rpynmnoBasi 3KCIEpTHash OlLIEHKa (aKTOpOB, OKa3bIBAIONIMX BIUSHUE Ha
KOPPEKTHOCTh PE3YyJbTATOB IPOTHO3UPOBAHUS, YTO W MO3BOJIIET  CHU3UTH
YPOBEHb OLIMOKH MTPOTHO3A.

B kayecTBe OCHOBHOI'O MHCTPYMEHTa MPOTHO3UPOBAHUS PACCMATPUBACTCS
aJITOPUTM IPOTHO3UPOBAHUS HA OCHOBE HEHMPOHHBIX CETEW, MPEIACTABICHHBIA HA

pucynke 2 [3].

Coop DopmuposaHue Beoa Onpepenexne

CTaTUCTUYECKON P aHanuanpyemon npeobpa3oBaHHO UMKNUYHOCTH [
nHdopmaummn COBOKYNHOCTH uHdopmaummn cnpoca

Y
DdopmuposaHmne O6pabortka u na?g:"??:;;:nu
npoBepPO4HON npeobpasosaxue P nor;;xenm

NHOCTH WH MaLmmn
COROKYNHOCT POl CKONb3SLLEro OkHa

Y

Hacrpoiika Beop napameTpa
uasuaz:nun POpupOsaLIS Fl'lnyﬁzluu Tp
CKONb3ALIEro
ucxoaHbix cronbuos ia NOrpyxeHus
DaHHbIX CKONb3RLLEro OkHa
\ J
DopmuposaHue DopmuposaHue Beibop anroputma u Mpouecc
obyuarouiero u CTPYKTYpbI 3afnaHue NapameTpos obyueHns
TeCTOBOro MHOXECTBa HENPOHHON CeTH obyqeHunn HEeMpOHHOK ceTn

Hacrpoitka cssnamn
cronbuos ans
NPOrHO3MPOBaHUSA
BPEMEHHOro pRaa

Onpeneneuxne
ropu3oHTa
NPOrHO3MPOBaHKUA

Mocrpoexue rpaca
HEWPOHHOW CeTn
(Brayanuaaums)

DopmuposaHmne
npor{oza

A J

Buayanuaaums  \

= Bepudukaumus HET.
npor1osa o nporko3a
u:
Mf;":::::: Al Dopmuposaxmne BeiBog
P o HOBOrO NporHosa nporHoaa
NPOrHO3KPOBaHKUA

Puc. 2. Anroput™m nporso3upoBaHusi HA OCHOBE HEHPOHHOM CETH



ANTopuTM, TPEACTaBICHHBIM Ha PUCYHKE 2, SBISETCA YacThIO Mpoliecca
KOMIUIEKCHOT'O TPOTHO3UPOBAHUS M €T0 OCHOBOM.

PaccmMoTpuM mnpuMeHeHHE IaHHOTO aIropuTMa Ha HpuMepe O00BEMOB
npoAak OJHOTO M3 mpeanpusituii chepsl ToproBiau Koctpomckoii obmactu. Ha
pUCYHKE 3 TpeCTaBIIEHbl Pe3yabTaThl MPOTHO3UPOBAHUS HAa OCHOBE HEHMPOHHBIX
cereii. Kak BuaHO, ommOKa OTHOCHTENIBHO HEBEIMKA, HO ISl HEKOTOPBIX

IIPOLIECCOB 3Ta BEIUYMHA MOKET ObITh KPUTUYHOM.

MporHosnpoBaHMe Ha OCHOBe HEMPOHHbIX ceTen
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Puc. 3. [Iporao3upoBanue 00bEMOB MTPOJIaXK MPEANPUATHS CHEPBI TOPTOBIU
Ha OCHOBE HEUPOHHOM CETH

OO6miass ommOKa MPOrHO3a 3a MCCICAYeMbIM mepuoj; cocraBisgeT 3,89%
(tabmuma 1). MunumanbHas ommbka — 2,28 %, makcumanbsHas — 11,75 %. Jns
TOTO, YTOOBI OMNPEACIUTh HWCTOYHUKH BO3HUKHOBEHHMSI TaKHX OIIHOOK
MPOAHANM3UPYEM TOKa3aTeau 1o (aKTopy «U3MEHEHHE B MPOTHOZUPYEMOM
nepuosie» Ha mnpumepe amnpens 2013 roma. T.x. mpeanpusiTue OCYIIECTBIAECT
MPOJIAXKY MPOAYKIIUU IIECTh AHEH B HENEI0, KpOME BOCKpeceHbs, B amnpeie 2013
roja pabouux aHei Obuio 26, B ampene 2012 romga — 25, T.e. Ha OaUH pabouuit
JIeHb OOJIbllle, YTO U CTAJI0 OJHUM M3 (DakTOpoB OMmMOKM mporHosza. [lns Toro,

yTOOBI M30ekKaTh €€ BO3ZHMKHOBEHHS JOCTATOYHO PACCUMTATh CPEIHHMU THEBHOMU



000pOT U CKOPPEKTUPOBATH HA €ro OcHOBE NporHo3. B mapre 2013 roxa kommanus

pacmmpuia

CIIMCOK

CBOHX

KJIMEHTOB,

YBEIINYUB

reorpaduio

MPOJIAXK.

HpezmonaraeMLIe 00BEMBI TTOCTABOK MOTIJIN OBITH OIIPpCACIICHBI, 4 B HaHBHeﬁmeM

YUYTCHBI B IIPOTrHO3UPOBAHNH.

TaOmumna 1.

OHCHKa OIINOKHU IMIPOTrHO3UPOBAHHNA HA OCHOBC HCI‘/’IPOHHOI>’I CCTHU

Owmulka nporuosa HakonurenbHas Oomas omuodka 3a
IIporno3upyemblii Oumubka nporuosa
B HATYPAJbHOM omulKa NPOrLo3a HCCJIeyeMblil
nepuozn (Mecsi) (%)
BeJau4uHe (pyo.) (py6.) nepuoj (%0)
SuBaps 2013 -2 183 267,09p. -4,35% -2 183 267,09p.
®espais 2013 1185 352,36p. 2,28% -997 914,73p.
Mapr 2013 2 253 554,50p. 4,08% 1255 639,77p.
Amnpens 2013 7111 917,38p. 11,75% 8 367 557,15p.
Maii 2013 5217 350,29p. 7,85% 13 584 907,44p. 3,89%
Wrons 2013 2 024 867,61p. 3,08% 15 609 775,05p.
Uromns 2013 7 347 273,43p. 9,95% 22 957 048,48p.
Asrycr 2013 2 000 402,94p. 2,66% 24 957 451,42p.
CentsiOps 2013 | > 888 853,61p. -4,21% 22 068 597,80p.

Kpome Toro, 3ameuen poct OnarococrosiHusi skurteneit Koctpomckoit

obnactu ¢ (QeBpans

2013 rona,

CICACTBUCM YCTO ABUJIOCH YBCIMYCHHC

YHUCJICHHOCTH HACCJICHUA, OTHOCHmeﬁCﬂ C HOCJICBBIM ayauTOpHAM CO CpCIHUM H

BBICOKHM AOCTATKOM. HpI/I 9TOM, JaHHAas1 KOMIIaHUA pa60TaeT B CPCAHCM LICHOBOM

Js

uHdopMaIus, TO3BOJISIIONIAS OMPEACTUTh MNPUOTU3UTETbHBIE 3HAYEHHUS pPOCTa

CCIMCHTC. CTaTUCTHUYCCKasA

yu€ta JaHHOro ¢akTopa HeoOxoauma
YUCJICHHOCTHU TTOTPEOUTENECH 11eIEBbIX CETMEHTOB.
[IpencraBiieHHbIE JaHHBIE CBUAECTEIBCTBYIOT O TOM, YTO paccMaTpuBacMasi B
HACTOSIICH CTaThe CHUCTEMa KOMILICKCHOTO MPOTHO3WPOBAHMS JOJDKHA OBITH HE
TOJIKO aJanTUBHOW, HO W WHTEPAKTUBHOM, T.€. MO3BOJISAIOLIECH OINEPATUBHO
BHOCUTh B He€ HOBBIC (AKTOPHI M H3MEHSATH TEKYyIIHUE YCIOBUA. TOIBKO OSTO

IMO3BOJIMT OIICPATUBHO PCAarupoBaTh Ha U3MCHAIOIIUCCS YCIOBUA BHEIIIHEH CpcEAabl.



Takum oOpa3oM, cucTeMa KOMIUIEKCHOTO IPOTHO3UPOBAHUSA  Aa€T
BO3MOXXHOCTh COKPATUTh OTKJIOHEHHUS B MPOTHO3€ N0 BeluuuHbl B 1-1,5%, 4TO
CHW)XKACT PHUCK MPUHATHS YIPABICHUYECKUX PEIICHWM, a TaKXe 3HAYUTEIIBHO

IMOBBIIIACT KAYCCTBO IIJIAHUPOBAHUA HA ITPCAIIPUATHHN.
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