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MARKET SHARE FORECASTING FOR NEW RETAIL STORE

ПРОГНОЗИРОВАНИЯ ДОЛИ РЫНКА 
НОВОГО РОЗНИЧНОГО МАГАЗИНА



ватъ с помощью различных методов, основанных на статистическом и 

эконометрическом анализе. Долю рынка сложнее прогнозировать, осо­

бенно при экстраполяции. Для устранения этой проблемы чаще всего 

используются экспертные модели. Автор предлагает адаптацию Sto­
гeloc модели, разработанной Durvasula. Основными точками адаптации 
являются: иной подход к оценке относительной силы конкурентов, ди­

намический анализ и интеграция с другими методами оценки располо­

жения магазина. 

There аге seveгal тeaвures, which сал Ье used, to assess the success of 
а гetail stoгe in а newly enteгed тarket. The thгee тost used аге tuгnoveг, 
numbeг of customeгs and тагkеt shaгe. Tuгnoveг and numbeг of cus­
tomeгs can Ье forecasted using vaгious methods based on statistic and ec­
onometгic analysis. Maгket shaгes, on the other end, are sometimes тоге 
difficult to forecast, especially not with extrapolation models. Because of 
that, judgтental models are тоге commonly used for this issue. Authoг of­
fers an adaptation of the Storeloc model, developed Ьу Durvasula. 
The main points of adaptation are: different approach to assessing compe­
titor relative strength, dynamical analysis and integration with other store 
location assessment methods. 

In the original model, relative competing strength of each company in 
the market is judged Ьу the managers of the сотраnу. The strength is ana­
lysed using several criteria and weighted average is used. Author offeгs to 
suppleтent the judgmental approach Ьу adding quantitative criteria to the 
stгength parameter. Additional criteria аге pгoposed: 

• an index based on growth of the competitors market share during 
previous periods; 

• survey data on brand recognition and attitude. 
Time development was not included in the Storeloc model; it is basi­

cally а static model describing market share before and afteг the new com­
petitoг enters the market. Such an approach can reduce the quality of the 
forecast - it is unknown, if the existing coтpetitors were in а declining on 
declining situation during previous periods. That's why author suggests 
using the model on several previous periods (уеагs) for imitation. Ву ana­
lysing the effects of previous situations, when а new гetail company en­
tered the тагkеt, it is possiЫe to calibrate fuлctions and properties used in 
evaluating relative competitor strength. Thus Ьу training the model and 
its weight parameters, it could Ье possiЫe to impгove future forecasts. 

Besides tгaining the model, dynaтicaJ analysis wouJd alJow to include 
market concentration indices, like Herfindahl-Hirschman Index, CRn 
indice and others, to add it as ал additional Jevel of possibШty of market 
penetration. Storeloc model uses а Market expansion principJe, claiming 
that а new competitor can increase the тarket size, because it unlocks un­
вatisfied demand, increasing the number of customers in the market. 
Author suggests use of market вize extrapolation and customer surveys to 
calculate this level of Market expansion, as opposed to judgтental ap­
proach used in the original model. 
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ln determining the гegion ог country fог fuгtheг expansion of а гetail 
chain, the newly changed model can Ье used as а рагt of the model system, 
wblch consists of following models: 

• Maгket concentгation analysis; 
• Maгket shaгe forecasting using judgmental input; 
• Maгket turnoveг foгecasting; 
• Retail saturation analysis. 
This comblnation of models should Ье used to analyse еvегу potential 

maгket агеа or region, consideгed for retail chain expansion. Afteг the 
analysis all regions can Ье rated Ьу the output of models and the гesulting 
rank of гegions can Ье further used for decision making processes. 
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ИСПОЛЬЗОВАНИЕ МЕТОДОЛОГИИ V AR 
ДЛЯ ОЦЕНКИ ФИНАНСОВЫХ РИСКОВ 

Методология Value at Risk (VaR) представляет совокупность мето­
дов и моделей оценки финансового риска, в основе которой лежит сис­
тема оценивания риска Riskmetrics, созданная крупнейшей инвестици­
онной компанией США J.P. Morgan. Основным инструментом этой сис­
темы является показатель риска VaR. Показатель VaR равен макси -
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