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Abstract: forecasting is a look into the future, assessment of development paths, assessment of the consequences
of certain management decisions. At the same time, it is well known that it is very difficult to predict. today there
is a problem of forecasting of economic crises. This will allow you to respond instantly to the changing situation.
In the developed methods, the slow rate of convergence, which does not accurately predict the situation.
Currently, there is a very large scientific literature on forecasting in socio-economic systems. However, the
development of more advanced forecasting algorithms, the study of their characteristics, the possibility of using
in certain situations, is still a very urgent task, which has great scientific and practical significance. In this
paper, we investigate the possibility of using algorithms to solve the problems of forecasting economic security
indicators, and also study their stochastic characteristics. The study includes an attempt to confirm the
hypothesis of the existence of the" optimal " parameter of the algorithm, in which the variance of the predicted
index is minimal. Recently, the number of works on forecasting and modeling of economic processes has been
increasing. They study wave processes, structural dynamics, focusing on the problems of life cycles of objects. It
is difficult to separate and classify socio-economic models by processes, tasks and procedures.

One of the main aspects of the analysis of economic systems is forecasting, which allows to assess the
development of socio-economic parameters, as well as to predict the threats to the development of the system.
The most important function of economic security monitoring is forecasting. At the same time, the main
requirement when choosing a forecasting method is its sufficient simplicity in combination with acceptable
efficiency and reliability. The main requirement when choosing a forecasting method is its sufficient simplicity in
combination with acceptable efficiency and reliability. Today there are more than 150 different forecasting
methods. Drawing up a review and classification of these methods and approaches is currently an independent
scientific and applied interest, as it is necessary to know and be able to choose the most appropriate method of
forecasting and evaluation for a specific economic problem.
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Annomayun’ npocnozuposanue — d3mo 632140 6 byoyujee, oyenka nymeu pazeumus, oyeHKda nocieoCmeutl mex
WU UHBIX YNpasieHueckux pewenui. [lpu smom, Xopowo u38ecmHo, umo HPOSHO3UPOBAMb — 0el0 8eCbMd
CNIOJICHOE HA Ce2OOHAWHUL OeHb CIOUm 3a0a4d NPOSHOZUPOBAHUS IKOHOMUUECKUX KPUSUCO8. DMO NO380IUM
MCHOBEHHO peazuposamsv HA UIMEHAIOWYIOcs cumyayuio. B paspabomannvix memoodax meonennas cKopocms
CX0OUMOCMU, YMO He NO3B0JAen MOYHO CHPOSHO3UPOBAMb CLOJNCUBUYIOCS cumyayuio. B nacmoswee epems
uMeemcsi 6ecoMa MHOOYUCTICHHAS — HAYYHAS JUMEPamypa no GONpocam NPOSHOZUPOGAHUS 6 COYUATbHO-



9KoHoMuueckux cucmemax. OOuaxo, paspabomka 6cé OoNiee COBEPUICHHBIX AN2OPUMMOE NPOSHO3UPOBAHUS.,
uccne0o8anue ux XapaKxmepucmuk, 603MONCHOCHEN UCNONb306AHUS 8 MeX UIU UHbIX CUMYAyusx, 00 CUx nop
ABNAEMCSL 8ECOMA AKMYANbHOU 3a0auell, umelouell 6oabuoe HAyyHoe U npaKmuyeckoe 3HayeHue. B oannoi
pabome ucciedyemcsi B03MONCHOCMb NPUMEHEHUs] AI2OPUMMO8 K PeUweHuio 3a0au  NnpocHO3UPOSAHUS
nokazameinet IKOHOMUYECKOU OE30NACHOCHU, d MAKJICe UYYAIOMCS UX CIOXACIMUYECKUE XAPAKMEPUCTIUKU.
Hccnedosanue exniouaem HONBIMKY NOOMEEPICOCHUST 2UNOME3bL O CYWECMBOBAHUL  «ONMUMATLHO20 )
napamempa aneopumma, npu KOmopom OUCNEPCUst NPOSHO3UPYEMO20 NOKA3ameNs MUHUMATbHA. B nocieonee
8peMsl YBEIUNUBAETNC KOTUHECME0 pabom no NPocHO3UPOBAHUIO U MOOETUPOBAHUIO IKOHOMUUECKUX NPOYECCO8.
B nux uccnedyemcs eonmnoswvie npoyeccvl, CMpPYKMYPHYIO OUHAMUKY, Oelds aKyeHm Ha npooremamuxe
JHCUBHEHHBIX YUKI08 00bekmos. TpyoHo pazdenums u KiacCUQUyupo8ams COYUAIbHO-IKOHOMULECKUE MOOelU
N0 npoyeccam, 3a0avam u npoyedypam.

OO0HUM U3 27IABHbIX ACNEKMO8 AHANU3A IKOHOMUYECKUX CUCMEM — NPOSHO3UPOBAHUe, KOMOpble NO360510M
oyeHusams pazeumue COYUOIKOHUMEUECKUX Napamempos, d Mmakdice NpOSHOZUPOBAMb Y2pO3bl PA3GUMUSL
cucmemvl. Bavicnetiwen ynxyuet MOHUMOPUH2A IKOHOMUUECKOU 6E30NACHOCIU SA6ISLeMCs. NPOSHOZUPOBAHUE.
Ilpu smom, ocHo8HbLIM mpehosanuem npu 6blbOpe Memoda NPOSHOZUPOBAHUsL SGNAEMCS €20 00CHMAMOYHASL
npocmoma 6 COYemaHuu ¢ NPUEMIEMOU ONEPaAmusSHOCIbIO U docmoseprocmpio. OchogHoe mpebosanue npu
ablOOpe  Memodd NPOSHO3UPOBAHUSI — €20 OOCMAMOYHASE NPOCMOmMA 6 COYEMAHUU C HpUemIemMoll
onepamugHocmelo U 0docmogepHocmvulo. Ha ce2o0Ha cywecmeyem 6oree 150 paznuynvlx  Mmemooos
npoenosuposanus. Cocmasnenue ob3opa u Kiaccugurayuy dmux memooos u nooxo0o8 8 Hacmosuee 8pems
npeocmaensem CcamoCmosmenbHblil HAYUHbIL U NPUKIAOHOU UHmMeEpec, MaK KAk HeoOX00UMO 3HAMb U yMemb
evloupams Hauboiee noOXOOSWUL Memoo NPOSHO3UPOBAHUS U OYeHKU OJisL KOHKPEMHOU IKOHOMUYECKOU 3a0ayll.
Knrwouesvie cnosa: npocnozuposanue dKOHOMUYECKUX UHOEKCO8, 8PEMEHHble psidbl, YCHOUYUGHIN AN2OPUMM,
KOBAPUAYUOHHBIE MAMPUYDL.

W3 MHOrmMX 1menel W 3agady MOHMTOPHMHIAa SKOHOMHYECKOH O€30MacHOCTHM OCHOBHOHM 3ajavedl BBICTYIAeT
nporHozupoBanue. [Ipu BbIOOpe MeTona NMPOTHO3MPOBAHMUS TIABHBIM MapaMETPOM SIBISIETCS €ro MpocToTa B
COYETaHWH C TpeOyeMoil ONepaTHBHOCTBIO M JOCTOBEpHOCTHIO. CeromHs pa3pabOTaHO JOCTATOYHO MHOTO
METOJIOB JUIs pa3pabOTKH IMPOTHO30B, BBIOOP KOTOPBIX ONPEHENSICTCS HANMYAEM BHIA allPUOPHON U TEKyIIeh
uHpOpMAIINHK, UMEIOIIeHcs B pacriopsbkennu uccienosarens [1]. TIpu atoMm, B kadecTBe TeKyIeil nHPpOpMaIuu
YacTO BBICTYNAIOT M3MEPCHUs 3HAUYCHUI BPEMEHHOTO psAa, TOCTYHAMOIIHE B peallbHOM MacmTabe BpeMeHH.
[omyuennass wH(poOpManus, B CBS3M C HMMEIOIUMICS WCXOIHBIMH JaHHBIME, II03BOJIIET BOCCTAHOBHUTH
MaTeMaTH4eCKOoe OMMCaHWe BpeMeHHoro psaa. K Hacrosmemy BpeMeHH pa3paboTaHO JOCTaTOYHO OOIBIIOE
YHCIIO ITOPUTMOB, penraronmx 3Ty 3amady [2,3]. OmHako, MeIeHHas CKOPOCTh CXOAMMOCTH alrOPHTMOB
a/IaliTUBHON (UIBTPALIMK JIENaeT BOIPOCH! €€ yBEIWYCHHs 1 U3yUYeHHE CBOWCTB TaKUX aJTOPUTMOB JI0 CHX MOP
aKTyaJIbHBIMH.

CyllleCTBEHHBIM TOCTH)KEHHEM B 3TOW obmactu siBunack pabora [4], rae Obut oOHapyxkeH 3¢d¢ekt
9KCIOHEHIMAIBHONH YCTOMYMBOCTH (110 HAIlEH TEPMHHOJOTMU — SKCIIOHEHIMAIBHOH CKOPOCTH CXOIMMOCTH)
Tpollecca ajanTalnuy Habmogaromero ycrpoiictea. MccnenoBanue naHHoro s¢d¢exrta ObLIO HpENNpUHATO B
esioM psige paboT, cpenu KOTOpbIX OTMETHM pabory [5,6] B KOTOpO#l INpeayioxeHbl SKCIOHEHIHAIbHO
YCTOWYUBBIC ATOPUTMBI, PEIIAIONINE 3aady HIACHTU(UKAINA MATEMaTHYCCKAX MOJEIEeH «BXOJ - BBIXOI»
JIMHENHBIX CTAlMOHAPHBIX CUCTEM.

IIpennoxxeHHBIN KJ1acC alrOpUTMOB COAEPKUT IapaMeTp, & 3HAUYEHHE KOTOPOro 3aJaéTcCsi HUCCIE0BaTeNIeM
W BapbUpOBaHHE KOTOPOTO CYIIECTBEHHO BIMSET Ha BpeMs HACHTH(PUKANWU. BoNbIMM 3HaueHHWSIM 3TOTO
mapamerpa COOTBETCTBYET Maloe BpeMsl HACHTH(UKAINHM, MalbiM — OoOJblIoe Bpems uaeHTH(ukamuu [7].
OTMeTHM TaKXKe, 4TO IMOJy4eHHe TeKyliel uHpopMmanuu (M3MepeHHe dKOHOMUYECKUX IOoKa3aTenei) Bceria
MPOU3BOIUTCS B YCJIOBHUAX JCUCTBHUS Cay4aiiHOW momexu. KadecTBeHHBIN aHanM3 mpoiecca UACHTH(DHUKAINN
O0OHapY)KUBAET, YTO MPHU MajbIX BpPEMEHaX HAEHTU(HKALUK CHCTEMa HE yCIEBaeT MOJAaBUTh NIEHCTBHE 3TOU
MIOMEXH, a NMpH OOJBIIMX BpEMEHaX HMACHTH(UKAIMN — Ha KOHEUHbIE Pe3yJIbTaThbl OKa3bIBaeT OTPUIATENLHOM
BO3IelCTBUE ycTapeBmias uHpopmarms [8]. DTo mopokaaeT THMOTE3y O CYLUIECTBOBAHHH ONTHMAaJIbHOTO
3Ha4YeHHs mNapaMeTpa « (WM WHTEpBaJa 3HAYEHUI STOr0 NapaMeTrpa) HpU KOTOPHIX momexa 3()(eKTHBHO
MOAABJISETCS.

B nmannoit pabote npemmonaraercs:

1. TlomywueHme ypaBHEHHs, OINMCHIBAIONICTO AWHAMHUKY KOBapUAI[MOHHONW MAaTpHUIBI Ui BEKTOpa
UACHTUDHUIUPYEMbIX KO3 duimenTos. IIpu 3ToM, ciiydaiiHas moMexa Mojaractcs CTalHOHAPHOH, WMEHOIEei
HYJIEBOE MAaTEeMaTHYECKOE OXKHJIaHUE, 3aJaHHYIO TUCTIEPCHIO U KOPPEISIIMOHHYIO (QYHKIIHIO.

2. UccnenoBanue JucnepcHyd WACHTU(GHULIUPYEMBIX MMapaMeTpOB MyTEM YHCIEHHOIO MOJEIUPOBAHUS
YpaBHEHMH, OMUCHIBAIOIIET0 JUHAMUKY KOBAPHALIMOHHOM MaTpHIIBI.

3. TloxTBepikaeHHUE THIIOTE3BI O CYLIECTBOBAHUN «ONTHMAIILHOTO» 3HAYCHUS MapameTpa «.
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