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Prediction
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Individual forecast error
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Confidence interval for the individual prediction
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Mean forecast error
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Confidence interval for the mean prediction
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Prediction for the simple model

Y=+ X+¢
Individual prediction
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Prediction for the simple model
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Mean prediction

. (X, - X)
l—a=PfX,, ~t,,(n=k)o, |1+ +( a =) -

V”ﬁ@fﬁz

1‘|‘ (Xn+1 _)_()2

<X, < B2Xn+1 —t,,(n—k)o, |1+ ;
| XXy
i=]




NATIONAL RESEARCH
UNIVERSITY

Thank you
for your attention!

20, Myasnitskaya str., Moscow, Russia, 101000
Tel.: +7 (495) 628-8829, Fax: +7 (495) 628-7931
www.hse.ru



