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ACCURACY OF METHODS OF FORECASTING, TECHNIQUE 
OF THE ASSESSMENT OF ADEQUACY 

OF MODELS WITH ECONOMETRIC THE METHOD

G.A.RAHIMOVA

SUMMARY

The forecast is a likelihood judgment about future condition of object of research. 
The forecast is a scientific model of future event, the phenomena, etc. The forecast is a 
calculation of an unknown economic indicator for the set factors on the basis of model. 
Forecasting is a development of a forecast; in narrow value - special scientific research of 
concrete prospects of development of any process. The main condition of need for forecasts 
is a lack of basic data. For a prediction of the future of data always doesn't suffice, however 
and at the solution of tasks in the present of data very often doesn't suffice. The more data 

of volumes of missing data forecasts are specified, at completeness of basic data the 
forecast is replaced with usual calculation with some error.   
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Estimation of accuracy of a forecast - a necessary part of procedure of the qualified 
forecasting. Thus usually use likelihood and statistical models of restoration of dependence, 
for example, build the best forecast on a method of the maximum credibility. Are deve-
loped parametrical (usually on the basis of model of normal mistakes) and nonparametric 
estimates of accuracy of a forecast and confidential borders for it (on the basis of the 
Central Limiting Theorem of probability theory).

assessment of adequacy of models with an econometric method.

Keywords: econometric methods, econometric modeling, forecasting, risk, 
forecasting errors (trends).
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