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@opMHPOBaHNE CPEAHECPOYHBIX OMECSYHBIX IPOTHO30B 1IeH Ha ChIPbe HA OCHOBE
IKCINEPTHOH M KOJIN4YeCTBeHHOH nHopManmun

Paccmampusaemcsa 3a0auva gpopmupogarusi npoeHO308 Yer Ha coipbe Ha 200 8nepeo ¢ nomecaunvim pazouenuem. Takue
NPOSHO3bI ABNAIOMCA HEOOXOOUMBIM dTIeMEHMOM QOPMUPOBAHUS NIAHO8 NPOMbIULIeHH020 npednpuamus. OOHaKo
HeonpeoeleHHOCHb NPOSHO3d, 8bl3bI8AeMAsl COObIMUAMU GHELUHell CPeObl, 803pACHAen No Mepe YeeludeHus
2opusonma. [[nsi ymeHbueHus 5moi HeonpedereHHOCmU NPedodicena 2UbPUOHAs MOOelb (POPMUPOBAHUSL U KOPPEKYUU
NOMECAYHO20 NPOSHO3A YeH Ha 200 éneped. Ilpednazaemas mooensb, NOMUMO NPOSHOZUPYEMbIX NOKA3amenel u
OKA3bIBAIOWUX GIUSAHIE HA NPOCHO3 6DEMEHHBIX PSI008 YeH, UCHOb3Yenm UHGOPMAYUIO, NOYYEeHHYIO nymem 00pabomKu
9KCHEPMHBIX CYICOCHUL KOCHUMUBHOU Kapmotl cumyayuu. Moodenb npoeHo3uposanus 0CHO8AKA HA UCNONIb308AHUU
ancamoneti MHO2OMEPHLIX YUPDPOBLIX MOOeeli BDEMEHHBIX PSi008, NPU POPMUPOBAHUU KOMOPBIX YUUMbLEAEMCS CUIA
BIUSIHUSL KTTOYEBbIX (DAKMOPOE, OYeHUBAEMAsl HA OCHOBE IKCNEPMHOU UHpopmayuu. /[is Koppekyuu npocHO3Upyemo2o
noKazameinsi Ha 20PU3OHMe NPOSHO3a pa3paboman AneoOpUmm, OCHOBAHHbIN HA CUSHANIAX CUMYAYUOHHO20 U YUPDPOBO2O
Monumopunea. IIpoyecc Koppekyuu npoeHo3a Ha 20pU30Hme NPOSHO3UPOBAHUSL NPOOEMOHCMPUPOBAH HA NpUMepe
NPOSHO3UPOBAHUsL YeH Ha uepublll jom Ha 2019 2. no cuenaram cumyayuonHo2o u yu@dposozo MOHUMOPUHSA.

Knioueguie cnosa: cpednecpounvlii npocHo3, MOHUMOPUHS CUMMYAYUU, HedemKue KOZHUMUGHbLE KAPMbl, AHAIU3
BDEMEHHBIX PAOOE YeH.
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Avdeeva Z.K., Grebenyuk E.A., Kovriga S.V. Developing medium-term monthly forecasts of feedstock prices based
on expert and quantitative information

The development of a yearly feedstock price forecast with monthly breakdown is discussed. Such forecasts are a
necessary element of industrial enterprise planning activity. However, the forecast uncertainty caused by external
factors grows with the planning horizon extension. To reduce the uncertainty, the paper offers a hybrid model for
monthly development and update of the annual price forecast. Along with the indicators predicted and the prices
affecting the time series forecast, the proposed model allows for the information obtained from expert judgement
processing by means of the cognitive map of the situation. The predictive model uses the ensembles of multi-
dimensional time series models, which allow for the intensity of the influence of the key factors estimated on the basis of
expert information. For correcting the predicted index at the prediction horizon an algorithm was developed based on
the signals of situational and digital monitoring. The process of forecast update at the prediction horizon is illustrated
by the example of ferrous scrap price prediction for 2019 based on situational and digital monitoring signals.
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