(Montogomery,  Johnson  and
Gardiner, 1990 ; Newbold and Bos, 1994; Makridakis, Wheelwright and Hyndman, 1998;
, 2539)

2 (qualitative
forecasting) (quantitative forecasting)

(Thomopoulos, 1980; Newhold and Bos, 199%4; O'Donovan, 1983; Makridakis,
Wheelwright and Hyndman, 1998)

(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) - (Holt-Winters

smoothing: HWS) - (Box-Jenkins: B-J)



(Makridakis, Wheelwright and
Hyndman, 1998; . 2524 , 2539
, 2539)

(combine)

Winkler  Makridakis (1983)

10 (Naive) (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) - (Holt-Winters
smoothing:  HWS) (adaptive  response  rate
exponential smoothing: ARRES) Automatic AEP 1001 (series)

Newhold Granger (1974)

L L Y (MAPE)
Makridakis ~ Winkler (1983)
m 1001
simple average
14 (naive) (Simple moving average:
SMA) ' (single exponential smoothing: SES)

(adaptive response rate exponential smoothing:



3

ARRSES) ' 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 ARAMA methodology Bayesian forecasting
MAPE

Batchelor  Dua (1995) 4
RGNP, PGNP, PROF UNMP 22
(combine) ,
(combine) ;o
(MSE)

Makridakis and Winkler (1983), Batchelor and Dua
(1995) Makridakis (1989)
(combining  forecasts) (individual
forecast)

L (combining forecasts) (accuracy)
(Makridakis and Winkler, 1983; Makridakis, 1989)
(individual forecast)
2 (MAPE) 7 % (Armstrong,
1939)
2. (combine)

(Winkler and Makridakis, 1983; Makridakis and Winkler, 1983)



3.
(Makridakis and Winkler, 1983)
4,
(Winkler  and
Makridakis, 1983; Batchelor and Dua, 1995)
(combining forecasts)
(Armstrong, 1989)
(2513) (2518)
(2521) (2525) (naive)
(2531)
(2538)
2531-2540 (2540)

(combined forecasts)

(individual forecast) (combined forecasts)

(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) 1 (Holt-Winters
smoothing: HWS) (regression analysis: REG)

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



ffmiiti KEUI

U Itnda
7
7 3
7
() (REG)
(HWS) (REG)
(SMA)
(SES) 2 (DES)
2 (LES)
3 (TES) 7
3
Newbold Granger 2
Makridakis and Winkler (1983) Newbold ~ Granger
2 6
2 ' (MAPE)
(Shearer, 1994; Hanke and Reitsch, 1995; , 2539)
(MSE)

(Thompson, 1990)

65 2531 2542



2528-2541

L
(individual forecast) 8
(SES)
(DES)

()

(combined forecasts)

(MSE)

10

1 2528)

8 (. .2540-2544)

, 2540)
(SMA)
2
2 (LES)
(TES)
(REG) - (B-))
Newbold ~ Granger 2
(MAPE)

10



(SMA) (SES)
(DES)
2 (LES) 3
(TES) (HWS) (REG)
(BJ) . 6 Cl
7
Newbold  Granger 1C2
7
Newbold  Granger 1C3
7 -
Newbold Granger 1 C4
Cl
Newbold Granger 2 C5
C2 Newbold ~ Granger
2 (b C3
Newbold  Granger 2 (MAPE)
(MSE)
Newbold  Granger?2
2528-2541

14



2528-2541

2528-2541
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