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A method for analysis of work of a forecasting system by construction of confidence intervals is 
presented, basic concepts are entered and a example of application of the given method for the 
concrete forecasting system based on GMDH is given. As input data the real time series of 
quotations of currencies of the Foreks market is taken for a period from January, 1 to June, 30, 
2010. 
Keywords: the forecasting system, confidence intervals, error of prediction, prediction of time 
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