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Jocnif>keHo e(eKTUBHICTbL 3acTo-
CyBaHHSI BigoMux MeTofiB lonbTa
Ta BinTepca gna nobynosu NporHo-
3iB HA OCHOBI onTuMMiI3ayil X napa-
meTpiB. OTpumaHi pesynbTaTu
(cKopoueHHst po3mipy YacoBoro psay
i 3MEHLUEHHS1 BIAHOCHOI MOMMNKN
NPOrHo3y) cBig4yaTb MPO egeKTmB-
HICTb 3anponoHOBAHOIO MiAXo4y AN
BMPILLEHHA aKTYyanbHOI 3agadyi npo-
FHO3yBaHHA 4acoBUX PsAAIB BENMKOrO
po3mipy. AHani3 MPOrHO3HMX [aHWX
Ta NOMWIOK 3acBifuvB, WO KpalLyi
pe3ynbTaTW B eKCepUMEHTI MoKa-
3aB MeTof BiHTepca i3 cermeHTa-
uieto. BigsHauaeTbCs, Wo npn 36ib-
LeHHi 06cAry no4yaTKOBUX [aHWX
e(DEeKTVBHICTb METOAIB MPOrHo3y-
BaHHsl, 3aCHOBAHWX Ha CcermeHTaLii
4acoBOro pagy, 36iNbLyeTbCA.
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AOCNIIKEHHA E®EKTUBHOCTI
AJANTUBHUX METOAIB
NMPOrHO3YBAHHA

BcTyn. 3aranbHi NpuHUMNK i norika nigrotos-
KN pilleHb B PUHKOBIW eKOHOMILi nepeabava-
t0Tb MPOBELEHHSA aHai3y TpuBakouMx NpoLecis
i po3pobKy 06rpyHTOBaHMX MPOrHO3HMX Bapia-
HTIB MNOAANbLIOro Po3BUTKY. MNpKn LbOMY BUHU-
KatoTb  3aBaHHA  [OCMIMKEHHA  BUSB/IEHHS
CTIliKMX 3aKOHOMIPHOCTEN i TeHAeHLii, npoBe-
[EHHA PI3HOMaHITHUX MPOrHO3HUX PO3paxyH-
KiB 3 METOK BMOOPY paLioHa/lbHUX BapiaHTiB
PO3BUTKY, OLIHKMA MEepCrnekTuBM Ta iHLWUX
YNPaBiHCbKMX acnekTiB. OCHOBHWUM iHCTPY-
MEHTOM NOAibHOro aHanisy € €eKOHOMIKO-
maTeMaTuyHe MOLENt0BaHHA Ta, nepLu 3a Bee, Ti
iOro HanpsiMu, SKi BUKOPUCTOBYHOTLCA MpW
BUPILLEHHI 3aBfjaHb MPOrHO3HOI0 XapakTepy.

MporHo3Hi Mogeni Ta MeTOAW 3aCTOCOBY-
HOTbCA NPU PO3PO6LI AepXKOIOMKETY KpaiH (BU-
KOPUCTOBYHOTbLCA NokasHuky BBI, ICLL, Kkypcy
Ba/TKOT, CBITOBI LjiHX Ha eHeproHocii Towo) uu
NNaHyBaHHi AifNIbHOCTI KOMMaHIn abo iHLWKNX
KOMEepLiMHNX CTPYKTYP, AKi 4it0Tb, HANpUKag,
Ha MeBHUX cneLiianizoBaHNX pUHKax (thapmave-
BTUYHOMY PWHKY, PUHKY HagpTONPOAYKTIB,
NpoA0BO/bYNX TOBApIB TOLLO).

HWHi po3pobneHo 6:1m3bko 200 NPOrHO3HMX
mogenein Ta metogis. Ane 3MiHK, WO BigOyBa-
IOTbCS B Cy4acCHIn eKOHOMiILi, Pi3KO 06Mexy-
I0Tb MOX/IMBICTb 3aCTOCYBaHHA TUX 3 HUX, AKI
3aCHOBaHi Ha ifel npocToi ekcTpanonauii cTa-
LioHapHUX npoueciB. Bce uacTilwe BUHWUKae
notpeba B TOMy, W06 NPOrHO3HI Mogeni Bifo-
Opaxkanu AKiCHI 3MiHW, SKi BigbyBatOTbCA B 3a-
KOHOMIPHOCTSAX PO3BUTKY AOCNILKYBaHUX Npo-
LeciB. Cutyauis YCKNafHAETbCA BIifCYTHICTIO
anpiopHoT iH(opMaLiT Npo XapakTep MNofgioHMX
3MiH. Y UbOMYy BMNafgKy HEOOXifHWA piBeHb
TOYHOCTI MPOrHO3HMX OLIHOK MOXHa OTpUMaTu
TiNbKY 3a LOMOMOrOK MOAENEN, L0 BOMOLIOTH
afanTyBHUMK BRacTUBOCTAMWU. Ha BigmiHy Bif
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IHWWX, afanTuBHI Mogeni npy BigoOpaXKeHHI MOTOYHOro CTaHy [LOCNiAKYBaHOro
06’eKTa 34aTHi BpaxoByBaTW €BOJIIOLI0 Or0 AMHAMIYHMX XapakTepucTuk. Lle nepe-
TBOPIOE X B €(DEKTUBHUIA IHCTPYMEHT AJ1 MPOrHO3yBaHHSA i aHani3y npoLecis, WO
XapakTepusyrTb EKOHOMIYHY CUCTEMY Ha eTani i pehopMyBaHHS.

MeTolo pob0TV € AOCNIMKEHHS Halbinbl MOLIMPEHMX afanTUBHUX METOAIB
MPOrHo3yBaHHA — MeToAiB To/ibTa Ta BiHTepca — Ha OCHOBI BUKOPUCTaHHSA peasibHUX
NoKasHMKIB (DiHAHCOBOI JOXiAHOCTI Mepexi 6ypfiBenbHUX rinepmapkeTis (3 1992 no
2013 pik).

1. MNpo 3acagn MaTeMaTUYHOro NPorHosyBaHHA. OCHOBHe MPUMYLLEHHS, fKe
NEXMWTb B OCHOBI aHai3y YacoBUX PAAIB, MNOMATAE y HACTYMHOMY: (DaKTopw, Lo BMJIK-
BalOTb Ha AOC/NILKYBaHWA 06°€KT Y TenepiluHbOMY i MUHYNOMY, ByAyTb BMBATU Ha
HbOTO i B MainbyTHbOMY. TaKnM YMHOM, OCHOBHI Lifli aHani3y 4acoBuX psAiB nonsra-
0Tb B iAeHTUMIKaUIT i BUAINEHHI (haKTOpIB, L0 MatOTb 3HAYEHHS NS MPOrHO3yBaHHS.

BinbwicTb 06’€KTiB AOCNILKEHHS, TOOTO COLjia/lbHO-eKOHOMIYHMX MOKa3HWKIB
(hopMy€eTbCA Mif BNAVBOM BENYE3HOT MHOXWHWN TEHAEHLiV — FONOBHUX i Apyropag-
HUX, OO'EKTMBHUX | CYO'€KTUBHMX, MPAMUX | HENPSMUX, TICHO B3aEMOMOB’A3aHUX
OfWH 3 O4HWM | 4acTO AiIOUMX Yy PI3HUX Hanpsmax. BHacnifok Lboro npu aHanisi
[AVNHaMIKM 4acoBUX PALIB BUXOAATL 3 anpiopHOT rinoTesn Npo HasBHICTb B HUX ABOX
OCHOBHMWX KOMIMOHEHT: feTepMiHOBaHOI (CUCTEMATWUYHOT, HEBUMAAKOBOT) i CTOXACTNY-
HOT (BMMaAKOBOT), MPUYOMY 3MiHY OCTaHHbLOT OLLiHIOHOTb i3 AeSIKOK IMOBIPHICTHO.

B 3aranbHOMY BMNafKy MOAE/Nb YacoBOrO pPAgY MOXHA Mofath AK Cymy um fo6y-
TOK CUCTEMATUYHOI (AeTepMiHOBaHOI) CKMafoBOi Ta BUMAAKOBOI CKMafoBoi 3 6/M3b-
KUM [0 HOPM&/IbHOrO PO3MOAI/I0OM, HY/bOBUM MaTeMaTUYHUM O4YiKyBaHHAM Ta CTa-
noto gucniepcieto [1, 2]. Po3rngHeMo MynbTUMNIKATUBHY (OpPMY, B AKiiA Oyab-sKe
CMOCTEePEXKHe 3HAYEHHS € Pe3y/IbTaTOM J0OYTKY TakMX KOMMOHEHTIB: Y= Uy S; Vi &,
Je Y — PiBHI YacoBOro psaay, U; — TPeHA0Ba CKNajoBa, Sy — CE30HHA KOMMOHEHTa, Vi —
LMKNIYHA KOMMOHEHTA, & — BUMaLKOBa KOMMOHEHTA.

MpoaHanizysaBLUN rpadik PakTUUHUX JaHWUX BUXigHOro pagy (puc. 1) MoXKHa
3p06MTY BUCHOBKM, LLIO NPOLEC MA€E HeNiHIMHWUIA TpeHa. AK 6a4numo, NpoTarom 16 po-
KiB (DaKTUYHWIA BAJIOBWIA [OXiA KOMMaHIT MaB 3pocTatouy TeHAEHLit0, 04HaK eKOHOMI-
YHa Kpusa nicns 2008 poky ganacs B3HaKu AN PO3BUTKY KOMMaHii. MicnsakprusoBuii
nepiof, XapakTepu3yeTbCA BiJHOB/IEHHAM 3pOCTaHHA foXigHocTi. Lig gosrotpusana
TeHeHUis | HasMBaeTbCS TPEHAOM. KpiM HbOro, AaHi MatoTb CE30HHY i HEperynspHy
KOMMOHeHTU. Ce30HHWIN KOMMNOHEHT ONUCYE KOIMBaHHS [aHWX Bropy i BHU3 Y 3a/1eX-
HOCTI BiJ, CE30HY aKTMBHUX OYyfiBefbHUX POOBIT, a caMe MiK Npunagae Ha TpaBeHb Ta
YKOBTeHb. byab-siKi cnocTepexxyBaHi AaHi, L0 He fiexaTb Ha KpuBili TpeHAa i He nijg-
KOPAKTLCA LMKNIYHOI 3a/1eXKHOCTI, Ha3VBatOTLCA ipperynspHuMmn abo BUNaLKOBUMY
KOMMNOHeHTaMW. MpoaHanizoBaHUA BUXIAHWIA psAg Mae MynbTUMNIKaTUBHY MOZENb,
Mpo L0 Kaxke NponopLiiiHe 36iNbLUeHHS MOro Ce30HHUX BiAXWNeHb A0 AaHOI PO3BUT-
Ky MepeXxi rinepmapkeTiB. LIMKniyHa KOMNOHEHTa He NPOCAiKOBYETbLCS.
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2

PWC. 1. MokasHukun goxigHocTi 3a 1991 — 2013 pp.

2. OBUNCNEHHS TPeHAIB Ta NPOrHo3yBaHHA. OCKifIbKN JOCNIMKYBaHUIA Yaco-
BUI psAf, fK ByN0 CKasaHO paHille, Mae Ce30HHICTb, TO Nepes BUAINEHHAM TpeHLy
LUNIAXOM anpoKcuMaLlii BigMOBIAHOK KPUBOK CAif BUKOHATU 3rN1a[XKyBaHHA [aHUX
PYXOMWM CepefiHiM Y1 METOAOM PIYHUX PyXOMUX CyM. lNMpoaHanidyBaBLUn 3rIa[KEeHI
[aHi MOXXHa BM3HaUMUTU fKa MOAeNb HaibinbLue BiAnoBigae NoXigHOMY psay.

Buxogauu 3 Buay rpadika novatkosoro pagy (puc. 1), 6yno supileHo obpaTu
came Mo/MiHOMIiaNbHY MOZeNb MPOrHO3y TPeHAY Ta BM3HAYMTW HalieeKTUBHiLLy
3 HUX. AK BUNAMBaE i3 puc. 2 i 3, Gi/bll afeKBATHOI arpoOKCUMALLIED € MOMIHOM
4eTBEPTOro MopagKy. TyT NOAaHO 3rNapKeHWn pag Ta anpokcumalis BignoBiAHUM
MoJliiHOMOM.

PUC. 2. 3rnampkyBaHHA METOLOM PiYHMX PYXOMUX CYM, faHi HabnvxkeHi NoniHoOMOM
UeTBEPTOrO NOPAAKY

PAC. 3. 3rnamKyBaHHa METOAOM PYXOMUX CepefHiX, AaHi HabKeHi MONIHOMOM TPETLOrO MOPSAKY
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Po3paxoBaHi MOMW/IKM NMPOrHO3iB 32 HaNbIfbLL BXXMBAHUMW KPUTEPIAMW HaBeLeHi
B Tabn. 1. AKWO NO3HAYUTV NPOrHO3HI 3HAYEHHS, TO Lji MOMWIKN PO3PaxOBYHOTHCS
Tak [1, 2].

CepefHe abcontoTHe BigxuneHHs MAD  (Mean Absolute Derivation):

n
MAD = 1Z| Yy, — ¥, | cepegHs abcontoTHa BifcoTkoBa nomunka MAPE (Mean Abso-
n

t=1
n I
lute Percentage Error): MAPE = EZM .
n t=1 yt

LLlo6 BMSBUTM MOX/MBE 3MILLEHHS MPOrHO3iB, 3aCTOCOBYKOTL Kputepii MPE
(Mean Percentage Error):

N "
MPE ==y Y=Y,
N Y

MPE xapakTepu3ye BifHOCHY CTYMiHb 3MilLeHHs NPOrHo3y. 3a ymMoBY, L0 BTpa-
T NPV NPOrHO3YBaHHI, NOB’A3aHI i3 3aBULLEHHAM (PaKTUYHOro MainbyTHLOro 3Ha4eH-
HS, BPIBHOBaXYIOTbCA 3aHWKEHHSAM, igeanbHWUA MPOrHO3 Mae 6yTW He3MileHWUM,
i 06maBa (hakTopu MaroTb NparHyTn 4o Hyns. CepefHii BiACOTOK NOMWUNKA HE BU3HA-
YeHWI NpW HYNbOBUX JaHWX | HE Mae nepeBumLLyBaTH 5 %.

Ha oCHOBI po3paxoBaHMX 3Ha4YeHb MOXKHa 3pOOUTU BUCHOBOK, L0 HAGIVXKEHHS
Mo/IIHOMOM YeTBEPTOro NOPSAAKY Mae nepesary.

TABNNLA 1. Momunky NporHosis

KpuTepili oLiHOBaHHS

Momwunkn gna mogeni
YeTBEPTOro NopsaKy

Momunkn ana mogaeni
TPETHOr0 NOPSAKY

MAD 850,81 3019,55
MAPE 0,2939 % 0,8867 %
MPE 0,0178 % 0,7598 %

3. MporHo3yBaHHA MeTofoM "onbTa. MeToA Mo/bTa MOXKHa 3aCTOCOBYBATH A0
PAAIB, Y AKUX BIACYTHSA CE30HHICTb [1, 2]. 3a 1T HAABHOCTI MOXHA 3acTOCyBaTh npoLie-
AYypY 3rnafpkyBaHHA 3a METOAOM PYXOMWUX CepefHixX 3 Be/IMYMHOK iHTepBasy,
WO piBHWIA Nepiogy Ce30HHOCTI. ToMy, SiK | B monepeAHbOMY BUNaAKy, aHani3yeTbes
NOXiAHWIA 3rNampKeHNin pag.

OCKinbKK1 yacoBuid pag MicTuTb y cobi cnag, 3ymoBneHuin Kpusoo 2008 poky,
npu aHanisi HaCTYNHWX AaHuX B MOAENi CMif NMOHWXKYBATU 3HAYEHHA 3a MonepegHi
nepiofu, OCKiNIbKM BOHM OyayTb CNOTBOPKOBATY NPOrHo3. Lle i gocaraetbca B ajar-
TUBHUX METOAAxX NPOrHO3yBaHHS, 40 AKMX | HaNeXXaTb METOAN, WO PO3r/ISAAKTHCA.

MeTog NonbTa CKnafaroTb TPY HACTYMHI PIBHAHHS.

1. OuiHKa NOTOYHOrO PiBHSA (EKCMOHEHLINHO 3rNaMKeHNi psaa).

T =ay, +L-a)(L +T_y).

56 ISSN 2616-938X. KomnbloTepHas MaTemaTuka. 2018, Ne 1



OOCNIAXEHHA E®EKTUBHOCTI AJAMNTUBHMX METOAIB NMPOIMHO3YBAHHA

2. OuiHKa TpeHsy.
T =B(L-L)+A-B)T,

3. TIporHos Ha T nepiogis Bnepes.
9n+‘r = Ln + TTn’
Je Ly — HOBa 3rnafpkeHa BeNMYMHA; O — MOCTiliHA 3rnafKyBaHHSA A1 AaHWX
(0= a<1);y; — akTyHe 3HaUYEHHA psagy B MOMEHT (Mepioa) t; B — nocTiiiHa 3rnaa-
XXyBaHHS 4n1s ouiHKM TpeHay (0 < B < 1); T; — BnacHe OuiHKa TPeHAy; T — nepiog
MonepepKeHHs!; M — YMC/IO HasIBHUX CMOCTEPEXEHb ([OBXMHA YacoBOro psgy); Yow —
MPOrHO3 Ha T MepiogiB Brepes.

Barosi KoeqiuieHTV , B B MeTO4i Cnig Nigoupat Takum YMHOM, LWo6 akTyasib-
HiWi gaHi BpaxoByBanMCb HaliNOBHiLLe. [Ns 3HAXOMKEHHS 3HaUYeHb LMX KoeilieHTiB
3AICHIOETLCA TaKMn X Nigbip (3aCTOCOBYETLCA rpaTkoBuin MeTofq [1]), mpy sikomy
MiHIMI3yeTbCA MOMUSIKA MPOrHO3y. B pe3ynbTaTi 064MC/ieHb OTPUMaHO 3HauYeHHS
a=0.3, B=0.7, 4na AKNX NOMUIKN NPOrHo3y ByNn MiHiMasbHi.

Ha puc. 4 nokasaHo 3rnafXeHuii psig Ta NPorHo3 metogom onbta. Momunku
MPOrHO3y 3a 3a3HaYeHUMM KpUTEpPiSMI NogaHo B Tabn. 2.

PUC. 4. 3rnafpkyBaHHA MeTOLOM PyXOMUX CepesHiX i NPOrHo3 MeTo4om Monbta

TABNNLA 2. MomMunkn NporHo3y metofom onbTa

KpuTepiii oLiHI0BaHHS 3HayYeHHsi MOMUTIKU
MAD 395,00
MAPE 0,12 %
MPE 0,12 %

4. MporHo3yBaHHSA MeTofoM BiHTepca. Metog BiHTepca (iHKOMM Ha3MBalOTb
MeToAoM [ofbTa — BiHTEpca) MOXHa 3acTOCOBYBaTW [0 PAfY, WO MAE CE30HHICTb
[1, 2]. AHanoriyHo fo nonepefHLOr0 MeToAY, B HbOMY HOBILLI [JaHi BUKOPUCTOBY-
OTbCA 3 GifIbLLIOKD BArok, a A/1s 3HAXOMKEHHSA H6anaHcy MidXX KoedilieHTaMun MeTomy
aHani3ytoTbCA NOMU/IKN NPOrHO3Y.

ISSN 2616-938X. KomnbtoTepHad maTemaTuka. 2018, Ne 1 57



N.®. TYNAHULBKARA, T.I. BOHOAP

Hexali T — nepiof Ce30HHOCTi. BUKOPUCTOBYIOUM BBELEHI BULLE MO3HAYEHHS,
meTof, BiHTepca Mmoxke 6yTh NOAaHO YOTMPMa PIBHAHHAMM.
1. EKCMOHEHUINHO 3rnamkeHi pagu.

L=adt o), + T,

t-m

2. OuiHKa TpeHsy.
T = B(L[ - Lt—l) + (1_B)Tt—1

3. OuiHKa Ce30HHOCTI.
y
S, = y:t+ 1-v)S, ..

4. TlporHo3 Ha T nepiogis.

9n+r = (Ln + TTn)Snﬂ—m'

Je Y — MOCTilHa 3rnafKyBaHHS 415 OLiHKM CE30HHOCTI, 8 S; — OLjiHKa Ce30HHOCTI.
AK i BULLE, 34IACHEHO PO3paxyHKMN 3Ha4YeHb NapaMeTpiB METOAY LUSXOM MiHiMi-
3aui’ MOMMUIOK NPOrHo3yBaHHA. OTpUMaHO Taki 3HaveHHs: o =0.5, B=0.6, y=0.5.

MpOrHo3 3 BMKOPWUCTaHHAM LMX 3HAYEHb MOKa3aHO Ha puc. 5. OTpuMMaHi 3HaYeHHs
MOMWNOK HaBeAeHo B Tabn. 3.

PWC. 5. NporHo3s metofoM BiHTepca

TABNLUA 3. MNMomunky nporHosy mMetoLom BiHTtepca

KpuTepili oLiHIOBaHHS 3HaYeHHsi MOMUTIKU
MAD 478,27
MAPE 0,15 %
MPE -0,10%
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5. 3acTocyBaHHA MeTOAIB cerMeHTaul. Lli MeToan 3aCTOCOBHI Npu HaAMipHO Be-
NIKIA KiNbKOCTI JaHKX 3a nepiog, TOMy o6 CKOPOTUTU HATUBHWIA YaCOBUI psg, LOLi/b-
HO BMKOPWCTOBYBATY cerMeHTauito [3 — 5]. OcKinbky (hopmaT CermMeHTOBaHOro 4acoBoro
pAgY BiAPI3HAETLCA Bif 3BMYAHOIO, METOAW NPOrHO3yBaHHA Oy afanToBaHi came nif
HbOro. AHaIorivyHO O MnornepeaHix MeTo4iB, ANA MeToAy cerMeHTauiiHoro MonbTa no-
Tpi6HO NonepesHbLO 3r1aauTH AaHi, a MeTog BiHTepca OTprMye HaTUBHWIA psif,.

[ng inocTpauii fouifIbHOCTI BUKOPUCTAHHSA a/irfOPUTMIB i3 CerMeHTaLiero Yaco-
BUX PAAIB MPOoaHaNi3yeMO X NOMWUIIKK 418 Pi3HOT LOBXMHN HATUBHOTO PAaY.

B Tabn. 4 HaBefieHi 3HAYEHHS NOMWIOK NPOrHO3iB MeTOA0M [T0/bTa B 3a/1eXKHOCTI
Bifl KiNbKOCTi nepiofiB y CEermMeHTi: Npu NpPorHosyBaHHi MeTogoM [fonbTa nomunika
y CepeaHbOMY CKOpOTU/ach Ha 63 %.

TABJTINLA 4. 3HaueHHs1 NOMUIOK MeToAy "onbTa 3 CerMeHTauieto

Kputepiii 156 nepiogis 204 nepiogun 252 nepiogn
MAD 5834,41 2392,03 1010,79
MAPE 0,81 % 0,47 % 0,34 %
MPE 0,81 % 0,47 % 0,34 %

AHaNoriYyHMm YMHOM 6ynu NpoBefeHi po3paxyHKN NPOrHosis MeTogom BiHTepca
3 BUKOPUCTaHHAM CErMeHTOBaHMX PAAIB. TOUYHICTb OTPUMaHUX NpY LibOMY MPOrHO3iB
HaBegeHa B Tab/. 5. B oMy pasi noMu/Ka CKOpoTMUAach y cepegHboMy Ha 56 %.

TABJINLA 5. 3Ha4eHHs NOMUIOK MeToay BiHTepca 3 cermeHTaLi€to

Kputepiii 156 nepiogis 204 nepiogn 252 nepiogu
MAD 3257,41 1930,21 1430,09
MAPE 0,54 % 0,32 % 0,23 %
MPE 0,48 % 0,28 % 0,23 %

Pe3ynbTaTyi BUKOHaHNX EKCMePUMEHTa/IbHUX AOC/IAXKEHb 3 BUKOPUCTAHHAM Tec-
TOBUX | peaslbHNX 4acoBUX PALIB MOKAa3a/iu, L0 3aCTOCYBAHHSA 3BAXKEHWMX CErMEHTIB
[03BONISIE Y CepefHbOMY 3MEHLUUTM BILHOCHY MOMW/IKY NPOrHO3yBaHHA Ha 50 %
i CKOPOTUTW OBXMUHY YacoBOro psaay Ha 40 %.

BucHoBkn. OTpumMaHi pe3ynbTatyt (CKOPOYEeHHS PO3MipY YacOBOTrO psAAY LLUIAXOM
cerMeHTauii Ta 3MeHLUEHHA BiHOCHOT MOMWKW MPOrHo3y) ceigyaTb NpPo egeKTuB-
HICTb 3anpOoroHOBaHOro MiAX0A4AYy A9 BUPILLIEHHS aKTyasbHOT 3a4advi NMPOrHo3yBaHHS
4acoBuWX PALIB BE/IMKOro po3mipy.

JocnipkeHo AouinbHICTb 3aCTOCYBaHHSA BigOMUX MeTOAIB A5 Nobyf0BK NPOrHo-
3iB MOKa3HWKIB LLOMICAYHNX [0X0AIB Mepexi ByaiBebHUX rinepMapKeTiB Ha OCHOBI
onTUMi3auii napameTpis. B pe3ynbTaTi aHai3y NPOrHO3HUX JaHUX Ta NOMWIOK Kpalli
pe3ynbTaTh B eKCNeprMeHTI NokasaB MeToA BiHTepca; ogHak I iHWi MeToam TexX no-
Kasanv BUCOKI pe3ynbTaTy TOYHOCTI NporHo3y. Cnif 3a3HauyuTy, WO Npun 36i/bLUeHHI
06cAry noyaTkoBuX JaHUX eeKTUBHICTb METO/IB, 3aCHOBAHUX Ha CermMeHTauii Yaco-
BOro psigy, 36iNbLIYETLCS.

TemaTnKoK nofdanblunx AOCNiIAKEeHb MOXe CTaTh NUTaHHS PO3POOKK i anpobauii
N9 NOLIGHMX YacoBUX PAAIB METOLIB NPOrHO3yBaHHSA, 3aCHOBAHUX Ha €BOJHOLLIMHIV
napagurwmi [6, 7].
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N.®. T'ynaHnukuin, T.I. BoHaap
VNCCNEAOBAHUE 3PEKTUBHOCTU AOANTUBHBIX METOA0B MNMPOIMrHO3NPOBAHUA

WccnenoBaHo adhheKTUBHOCTL NMPUMEHEHNS U3BECTHBIX METOAOB IM0/bTa 1 BuHTepca Ans nocTpoe-
HWS MPOTHO30B Ha OCHOBE OMTUMM3ALMK UX NapaMeTpoB. MosydeHHble pesynbTaThbl (COKpaLleHne
pa3mepa 4acoBOro psfa U YMeHblUEHWe OTHOCUTE/IbHOM OLIMGKM MPOrHO3a) CBUETENLCTBYIOT 06
3(HEKTUBHOCTN NPEAJIOKEHHOTO MOAXOAA AN1S PELleHUs aKTyanbHOWM 3afayM MporHo3uMpoBaHus
BPEMEHHBIX PSiA0B 60/bLIOTO pasMepa. AHasM3 NPOrHO3HbIX AaHHbIX 1 OLIMGOK 3aCBUAETENLCTBO-
BaJ1, UTO JlyuLLMe Pe3ynbTaThl B 9KCMEPUMEHTE MoKasan MeTog BuHTepca ¢ cermeHTaumein. OTmeva-
eTCs, UTO MpPU YBE/MUYEHUN 06beMa HauabHbIX AaHHbLIX 3()EKTUBHOCTL METOAOB NPOrHO3MPOBa-
HWS, OCHOBAHHbIX Ha CErMEeHTaLMM BPEMEHHOTO Psifia, BO3pacTaeT.

L.F. Hulianytskyi, T.H. Bondar
STUDY ON ADAPTIVE FORECASTING METHODS EFFICIENCY

The paper studies the efficiency of the well-known Holt and Winters forecasting methods depending
on their parameters. The results obtained (time-series length reduction and MAPE decrease) testify
the usefulness of the proposed approach for the forecasting long-time series problem. Winter’s
method with segmentation has provided better results in computational experiment. In addition, the
increase of an initial dataset size also produces an efficiency increase of the forecasting techniques
based on time-series segmentation.
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