)
Do, « > \¥
3y WS

1
2 (qualitative forecasting)
(quantitative - forecasting)
!
1, (simple moving average: SMA)
! (single exponential smoothing: SES) ' '
2 (Brown’s double exponential smoothing: DES) ' '
2 (Holt's linear exponential smoothing: LES)
3 (Brown's triple exponential smoothing: TES)
(Regression analysis: REG) 1 k- (Holt-Winters
smoothing: HWS) - (Box-Jenkins: B-J)
I (2513),
(2513), (2513), (2514), (2514),
(2531) (2538) (naive)
(2513),
(2518), (2521) (2525) -



(2520, (2522), (2530), (2539),
(240), (2549 (2549
(accuracy)
(short term forecasting)
( : 2522, : 2530, 2539, 2540,
; 2543 ; 2543) -
5 (simple
moving average: SMA) (single exponential smoothing)
(decomposition)
!
Makridakis (1982
24 1,001 M-Competition
1 2
3,609 12 15 18
Makridakis
combining forecasts
!
Winkler Makridakis (1983)
,  Newbold Granger (1974) 5 10 (naive)
1

(simple moving average: SMA)
(single exponential smoothing: SES)
(Brown's double exponential smoothing: DES)
(Holt's linear exponential smoothing: LES)

(Brown’s triple exponential

smoothing: TES)



(Regression analysis: REG) 1 ' - (Holt-Winters smoothing: HWS)

(adaptive response rate exponential smoothing: ARRES)

Automatic AEP 1,001 (series)
Newbold Granger 1 3
(MAPE) Makridakis Winkler
m 1,001
simple everage
14 (naive) (simple moving
average: SMA) ' 1 (single exponential smoothing: SES)
1 (adaptive response rate exponential smoothing: ARRES)
! 2 (Brown’s double exponential smoothing:
DES) 2 (Holt's linear exponential
smoothing: LES) 3 (Brown'’s triple
exponential smoothing: TES) - (Holt-Winters smoothing: HWS)
(Regression analysis: REG)  Automatic AEP - (Box-

Jenkins: B-J) Lewandowski's FORSYS system Parzen's ARIMA methodology

Bayesian Forecasting MAPE

|

(243 Winkler Makridakis (1983)

8
(simple moving average: SMA) (single exponential
smoothing: SES) 1 1! 2 (Brown's double
exponential smoothing: DES) 2 (Holt's
linear exponential smoothing: LES) 3
(Brown’s triple exponential smoothing: TES) (Regression analysis:
REG) - (Holt-Winters smoothing: HWS) - (Box-
Jenkins: B-J) (combined forecast)

- (Box-Jenkins: B-J) Newbold Granger 2
Winkler Makridakis (1983) 2
(MAPE) (MSE)



- (Holt-Winters smoothing: HWS)

(Regression analysis: REG)

2 -
(Holt-Winters smoothing: HWS) (Regression analysis: REG)
1
1 2
(combine)
!
1
(Bayesian method)
(update)
- de Alba Mendoza (2001)
- 2
1971
1978 (seasonal)
Maxican 1987 194
(trend) (MAPE)

MAPE -

de Alba Mendoza (2001)



2)2 LV)> ) 3

(243)

12

(2540)

. 2542

1 (Bayesian method)

- (Box-Jenkins:  B-J) (combined forecasting)

(MAPE) (MSE)

2.
12
5
de Alba Mendoza (2001)
MAPE
(2543)
(Holt-Winters smoothing: HWS) (Regression

analysis: REG)
1



(Bayesian method) (combined forecasting) -

(Box-Jenkins: B-J)

de Alba Mendoza (2001)

MAPE -
(Bayesian method) -
(Box-Jenkins: B-J) (combined forecasting) 2 1
Newbold Granger 1 2
Newbold Granger 2
3
(simple moving average:
SMA) (single exponential smoothing: SES)
(Brown’s double exponential smoothing: DES)
2 (Holt's linear exponential smoothing: LES)
3 (Brown's triple exponential smoothing: TES)
(exponential
smoothing for exponential trend: ESE) (Regression analysis: REG)
- (Holt-Winters  smoothing: HWS) (Regression
analysis: REG) (MAPE)
(MSE) (ME)
2 1

D) yt=\+ealtpjsin-+£4cos  +E



2 Yt= +7M21+£3sin™-+z?24cos”-+£5sin-A +£6cosZM-+£t

Newbold Gganger
Cl_ !
| K

"o

Ivt— -
: A Mo
le? le 2’
9 1= \tE=nHH g =) J 0.X
. n 2
|H \\=r§§l y i\t'(rg J
9t = Z ‘W iVi(Q)
e) =" = 23..P
yO0 = t i
yt = t
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