
Ëèòåðàòóðà

1. Àéâàçÿí Ñ.À., Ìõèòàðÿí Â.Ñ. (1998): Ïðèêëàäíàÿ ñòàòèñòèêà è îñíî-
âû ýêîíîìåòðèêè. Ì.: ÞÍÈÒÈ, 1998.

2. Áîêñ Äæ., Äæåíêèíñ Ã. (1974): Àíàëèç âðåìåííûõ ðÿäîâ. Ïðîãíîç è
óïðàâëåíèå. Ì.: Ìèð, 1974. Âûï. 1, 2.

3. Ãàâðèëåö Þ.Í. (1974): Ñîöèàëüíî-ýêîíîìè÷åñêîå ïëàíèðîâàíèå
(ñèñòåìû è ìîäåëè). Ì.: Ýêîíîìèêà, 1974.

4. Çàðóöêèé Â.È. (1980): Î âûäåëåíèè íåêîòîðûõ ãðàôîâ ñâÿçåé äëÿ
íîðìàëüíûõ âåêòîðîâ áîëüøîé ðàçìåðíîñòè / Àëãîðèòìè÷åñêîå è ïðîãðàì-
ìíîå îáåñïå÷åíèå ïðèêëàäíîãî ñòàòèñòè÷åñêîãî àíàëèçà. Ì.: Íàóêà, 1980.

5. Ýêîíîìåòðè÷åñêèé àíàëèç äèíàìè÷åñêèõ ðÿäîâ îñíîâíûõ ìàêðîýêî-
íîìè÷åñêèõ ïîêàçàòåëåé (2001): Èíñòèòóò ýêîíîìèêè ïåðåõîäíîãî ïåðèîäà,
Íàó÷íûå òðóäû ¹ 34Ð. Ì.: ÈÝÏÏ, 2001.

6. Þäèí À.Ä. Îá èíôîðìàòèâíûõ ñòðóêòóðàõ ìíîãîìåðíûõ ñëó÷àéíûõ
âåëè÷èí // Èçâåñòèÿ ÀÍ ÑÑÑÐ, 1977. ¹6.

7. Þäèí À.Ä. (1976): Ñòðóêòóðû íàáîðîâ ïñåâäîíåçàâèñèìûõ ñëó÷àé-
íûõ âåëè÷èí / Ìîäåëè è ìåòîäû èññëåäîâàíèÿ ñîöèàëüíî-ýêîíîìè÷åñêèõ
ïðîöåññîâ. Ì.: ÖÝÌÈ ÀÍ ÑÑÑÐ, 1976.

8. Þäèí À.Ä. (1979):Î âûäåëåíèè ñóùåñòâåííûõ ñâÿçåé â ìíîãîìåðíîé
ñëó÷àéíîé âåëè÷èíå / Ìîäåëè ñîöèàëüíî-ýêîíîìè÷åñêèõ ïðîöåññîâ è ñîöè-
àëüíîå ïëàíèðîâàíèå. Ì.: Íàóêà, 1979.

9. Þäèí À.Ä. (1982): Ñëîæíîñòü ñòàòèñòè÷åñêèõ ñèñòåì. Äîêëàäû ÀÍ
ÑÑÑÐ, 1982. Ò. 266. ¹ 5.

10. Þäèí Ä.Á., Þäèí À.Ä. (1985): Ìàòåìàòèêè èçìåðÿþò ñëîæíîñòü.
Ì.: Çíàíèå, 1985 (ñåð. «×èñëî è ìûñëü». Âûï. 8).

11. ßãëîì À.Ì., ßãëîì È.Ì. (1973): Âåðîÿòíîñòü è èíôîðìàöèÿ. Ì.: Íà-
óêà, 1973.

12. Batchelor Roy, P. Dua (1990): Forecaster Ideology, Forecasting
Technique, and the Accuracy of Economic Forecasts. International Journal of
Forecasting, 6, ¹ 1, 3�10.

13. Bates J.M., C.W.J. Granger (1969):The Combination of Forecasts,
Operation Research Quarterly, 20, 451�468.

14. Box J.E.P., G.M. Jenkins (1976): Time Series Analysis, Forecasting and
Control, Revised edition, San Francisco, Holden Day.

15. Brown R.G. (1963): Smoothing, Forecasting and Prediction. Prentice-
Hall, Englewood Cliffs, N.Y.

321



16. Campbell John J., Pierre Perron (1991): Pitfalls and Opportunities:
What Macroeconomists should know about Unit Roots, Macroeconomics
Annual, 1991, NBER, 141�201.

17. Christiano L.J., M. Eichenbaum (1990): Unit Roots in Real GDP: Do We
Know, and Do We Care? Carnegie-Rochester Conference Series on Public Policy,
32, 7�62.

18. Christoffersen Peter F., Francis X. Diebold (1998): Cointegration and
Long-Horizon Forecasting, Journal of Business and Economic Statistics, 16,
¹ 4, 450�458.

19. Clements Michael P., D.F. Hendry (1996): Multi-step estimation for
forecasting, Oxford Bulletin of Economics and Statistics, 58, ¹ 4, 657�684.

20. Clements Michael P., D.F. Hendry (1998a): Forecasting Economic
Processes, International Journal of Forecasting, 14, ¹ 1, 111�131.

21. Clements Michael P., D.F. Hendry (1998b): Forecasting Economic Time
Series. Cambridge: Cambridge University Press. (The Marshall Lectures on
Economic Forecasting.)

22. Clements Michael P., D.F. Hendry (2000): Forecasting with difference-
stationary and trend-stationary models. Discussion Paper Series, ¹ 5.
Department of Economics, University of Oxford.

23. Clements Michael P., D.F. Hendry (2001): Forecasting Non-stationary
Economic Time Series. Cambridge, Massachusetts: The MIT Press.

24. Dickey D.A., W.R. Bell, R.B. Miller (1986): Unit Roots in Time Series
Models: Tests and Implications, American Statistica, 40, 12�26.

25. Diebold F.X., Senhadji A. (1996): The Uncertain Unit Root in U.S. GNP:
Comment, American Economic Review, 86, 1291�1298.

26. Diebold Fransis X. (1998): The Past, Present and Future of
Macroeconomic Forecasting, Journal of Economic Perspectives, 12, ¹ 2,
175�192.

27. Diebold Fransis X., Lutz Kilian (2000): Unit-Root Tests Are Useful for
Selecting Forecasting Models, Journal of Business and Economic Statistics, 18,
¹ 3, 265-273.

28. Elliott G., T.J. Rothenberg, J.H. Stock (1996): Efficient Tests for an
Autoregressive Unit Root, Econometrica, 64, 813�836.

29. Franses P.H., F. Kleibergen (1996): Unit Roots in the Nelson-Plosser
Data: Do They Matter for Forecasting? International Journal of Forecasting, 12,
¹ 2, 283�288.

30. Granger C.W.J., Newbold P. (1986): Forecasting Economic Time Series,
Second Edition. New York: Academic Press.

322



31. Granger C.W.J., R. Ramanathan (1984): Improved Methods of
Combining Forecasting, Journal of Forecasting, 3, 197�204.

32. Gregory Allan W., Gregor W. Smith, James Yetman (2001): Testing for
Forecast Consensus, Journal of Business and Economic Statistics, 19, ¹ 1,
34�43.

33. Harvey David I., Stephen J. Leybourne, Paul Newbold (1998): Tests for
Forecast Encompassing, Journal of Business and Economic Statistics, 16, ¹ 2,
254.

34. Klein L.R. (1984): The Importance of the Forecast, Journal of
Forecasting, 3, ¹ 1, 1�9.

35. Klein L.R. (1991): Comparative Performance of US Econometric
Models. Oxford: Oxford University Press.

36. Klein L.R., E. Burmeister [eds] (1976): Econometric Modeling
Performance. Philadelphia: University of Pennsylvania Press.

37. Kolmogoroff A. (1939): Sur L�interpolation et L�extrapolation des Suites
Stationaires, Compt. Rend., 208, 2043.

38. Kumar K., D.S. Gill (2000): On Forecasting Economic Time Series Data:
A Comparative Study, Indian Journal of Economics, 81, 265�273.

39. Markidakis S.A., A. Anderson, R. Carbonne, R. Flides, M. Hibon,
R. Lewandowski, J. Newton, E.Parsen, R.Winkler (1982): The Accuracy of
Extrapolation (Time-Series) Methods: Results of a Forecasting Competition,
Journal of Forecasting, 1, 111�153.

40. McNees S.K. (1979): The Forecasting Record of the 1970�s, New
England Economic Review, Sep./Oct., 15�21.

41. McNees S.K., J. Ries (1983): The Track Record of Macroeconomic
Forecasters, New England Economic Review, Nov./Dec., 5�18.

42. Meese R., J. Geweke (1984): A Comparison of Autoregressive Univariate
Forecasting Procedures for Macroeconomic Time Series, Journal of Business and
Economic Statistics, 2, 191�200.

43. Nelson C.R., C.I. Plosser (1982): Trends and Random Walks in
Macroeconomic Time Series, Journal of Monetary Economics, 10, 139�162.

44. Nyblom J. (1989): Testing for Constancy of Parameters over Time,
Journal of the American Statistical Association, 84, 223�230.

45. Quandt R.E. (1960): Tests of the Hypothesis that a Linear Regression
System Obeys Two Separate Regimes, Journal of the American Statistical
Association, 55, 324�330.

46. Rudebusch G.D. (1993): The Uncertain Root in Real GNP, American
Economic Review, 83, 264�272.

323



47. Snyder Ralph D., J. Keith Ord, Anne B. Koehler (2001): Prediction
Intervals for ARIMA Models, Journal of Business and Economic Statistics, 19,
¹ 2, 217�225.

48. Staiger D., Stock J.H., M.W. Watson (2001): Prices, Wages and the U.S.
NAIRU in the 1990s,  NBER Working Paper No. 8320, NBER, Jun. 2001.

49. Stock J.H. (1996): VAR, Error Correction and Pretest Forecasts at Long
Horizons, Oxford Bulletin of Economics and Statistics, 58, ¹ 4, 685�701.

50. Stock J. H., M.W. Watson (1994): Evidence on Structural Instability in
Macroeconomic Time Series Relations, NBER Technical Working Paper No.164,
NBER, Sept. 1994

51. Stock J.H., Watson M.W. (1996): A Comparison of Linear and Nonlinear
Univariate Models for Forecasting Macroeconomic Time Series, Journal of
Business and Economic Statistics, 14, ¹ 1, 11�30.

52. Stock J. H., M.W. Watson (1998a): Business Cycle Fluctuations in U.S.
Macroeconomic Time Series, NBER Working Paper No. 6528, NBER, Apr. 1998.

53. Stock J.H., M.W. Watson (1998b): Diffusion Indexes, NBER Working
Paper No. 6702, NBER, Aug. 1998.

54. Stock J.H., Watson M.W. (1999): Forecasting Inflation, NBER Working
Paper No.7023, NBER, March 1999.

55. Stock J.H., M.W. Watson (2001): Forecasting Output and Inflation: the
Role of Asset Prices, NBER Working Paper No. 8180, NBER, Mar. 2001.

56. Swanson N.R., H. White (1995): A Model Selection Approach to
Assessing the Information in Term Structure Using Linear Models and Artificial
Neural Networks, Journal of Business and Economic Statistics, 13, 265�275.

57. Swanson N.R., H. White (1997): Forecasting Economic Time Series
Using Flexible versus Fixed Specification and Linear versus Nonlinear
Econometric Models, International Journal of Forecasting, 13, ¹ 4, 439�461.

58. Swanson N.R., H. White (1997): A Model Selection Approach to Real-
Time Macroeconomic Forecasting Using Linear Models and Artificial Neural
Networks, Review of Economics and Statistics, 79, 540�550.

59. Wallis K.F. (1989): Macroeconomic forecasting: A survey, Economic
Journal, 99, 28�61.

60. Wallis K.F., M.J. Andrews, D.N.F. Bell, P.G. Fisher, J.D. Whitley (1984):
Models of the UK Economy, A Review by the ESRC Macroeconomic Modeling
Bureau. Oxford: Oxford University Press.

61. Wallis K.F., M.J. Andrews, P.G. Fisher, J. Longbottom, J.D. Whitley
(1986): Models of the UK Economy: A Third Review by the ESRC
Macroeconomic Modeling Bureau. Oxford: Oxford University Press.

324



62. Wallis K.F., J.D. Whitley (1991): Sources of Error in Forecasts and
Expectations: UK economic models 1984-8, Journal of Forecasting, 10, 231�253.

63. Weigand A.S., Gershenfeld (1994): Time Series prediction: Forecasting
the Future and Understanding the Past. Addison-Wesley for Santa Fe Institute:
Reading.

64. West Kenneth D. (2001): Tests for Forecast Encompassing When
Forecasts Depend on Estimated Regression, Journal of Business and Economic
Statistics, 19, ¹ 1, 29�33.

65. Wiener N. (1949): Extrapolation, Interpolation and Smoothing of
Stationary Time Series. John Wiley, New York.

66. Zarnowitz Victor (1978): On the Accuracy and Properties of Recent
Macroeconomic Forecasts, NBER Working Paper No 0229.

67. Zarnowitz Victor (1991): Has Macro-Forecasting failed? NBER Working
Paper No 3867.

68. Zarnowitz Victor, Phillip Braun (1992): Twenty-two Years of the NBER-
ASA Quarterly Economic Outlook Surveys: Aspects and Combinations of
Forecasting Performance, NBER Working Paper No 3965.

325


