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POSOUZENI VYKONNOSTI STATISTICKYCH METOD PRO PREDIKCI
MIRY NEZAMESTNANOSTI
PERFORMANCE EVALUATION OF STATISTICAL METHODS FOR FORECASTING
OF UNEMPLOYMENT RATE

A. Cermakova, R. Biskup

Abstract

The aim of this article is the accuracy evaluation of suitable models used for prediction of the unemployment
rate development in Czech Republic under conditions of economic depression. Models were based on
exponential smoothing and training of artificial neural networks. The most suitable models, as it was proved two
months ago (see [1]), the exponential eventually damped model with additive seasonality and multilayer
perceptron forecasted March’s and April’s unemployment rate as 7.58—7.89 % and 7.63-8.33 % for exponential
smoothing respective as 7.3-7.45 % and 6.62-8.22 % for multilayer perceptron. Performance of a models
measured by Theil’s U were 0.002—-0.022 for exponential smoothing respective 0.016-0.041 for multilayer
perceptrons. Recalculation of exponential smoothing model and retraining of artificial neural networks on fresh
values of the unemployment rate show that 1) smoothing parameters were little modified; 2) same type of ANNs
were suitable for solving this problem — comparison of nets parameters is considered useless. This
recalculation/retraining brought new more relevant forecasting regarding to the present and still dynamic
economic situation.
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Abstrakt

Hlavnim cilem ¢lanku je posouzeni presnosti modelt vhodnych pro piedpovéd’ miry nezaméstnanosti v Ceské
republice za podminek ekonomické krize. Pro predikci byly pouzity jednak klasickd statistickd metoda
adaptivniho modelovani — exponencialni vyrovnani a dale pak natrénovana neuronova sit. Nejvhodnéjsi modely
vytvorené pied dvéma mésici (viz ptispévek [1]), jimiz byly modely zahrnujici vedle sezoénnosti exponencialni
respektive tlumeny trend a vicevrstva doptfedna sit’ predikovaly bfeznovou a dubnovou miru nezaméstnanosti
v rozsahu 7,58-7,89 % a 7,63-8,33 % v pripadé exponencialniho vyrovnani respektive 7,3—7,45 % a 6,62 az
8,22 % v pripad¢ dopiednych siti. Nasledné hodnoceni shody provedené Theilovym koeficientem nesouladu
vymezilo vykonnost modelti v rozsahu 0.002-0.022 pfi vyuziti modeld adaptivniho modelovani respektive
0.016-0.041 v ptipad¢ predikce prostiednictvim neuronovych siti. Nové nastaveni parametrti exponencialniho
vyrovnadni a znovunatrénovani neuronové sit¢ se zahrnutim nejaktualnéjsich hodnot ukézalo, ze 1) vyrovnavaci
konstanty se mirn¢ zménily; 2) vicevrstva dopfedna sit’ je stale nejlepSim typem neuronové sité fesici tento
problém — srovnéani samotnych parametrti sit€¢ neni mozné a nepfineslo by potfebnych vysledi. Nové nastaveni
vyhlazovacich konstant a pfetrénovani neuronovych siti dle aktualnich hodnot miry nezaméstnanosti ptineslo
relevantnéjsi odhady stale dynamické ekonomické situace.
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