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320

VALUE
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103
156
238
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320
237
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213
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GRAPH OF AUTOCORRELATION

TIME LAGS AUTOCORRELATIONS
10 .157
9 -.08
8 -.377
7 -.538
& -.611
= -.585
4 -.387
3 . -.047
2 7 7P .38
1 : I ’ Moy oy o2
) s O G P . O O P — RO s -~ 3 O, N g
-1 0 +1

A SYUDY OF AUTOCORRELATION COEFFICIENTS TELLS ME THAT THERE IS
SOME PATTERN IN YOUR DATA, i.e. THEY ARE NOT RANDOMLY DISTRIBUTED
AROUND THEIR MEAN (THIS IS BECAUSE 4 VALUES LIE OUTSIDE THE
CONTROL LIMITS).

YOUR DATA ARE STATIONARY
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GRAPH OF AUTOCORRELATION
FIRST DIFFERENCING DATA

TIME Ig_AGS AUTOCOOR6F§ELATIONS
5 I -
% + g !
: I o
6 ) I - . 408
5 x_ I . 331
4 * I - 248
3 *I -.012
2 I 199
1 : I 465
ot ILILILILI.T o111 1
C +1

A SYUDY OF AUTOCORRELATION COEFFICIENTS TELLS ME THAT THERE IS

NO PATTERN IN YOUR DATA, i.e. THEY ARE RANDOMLY DISTRIBUTED

AROUND THEIR MEAN (THIS IS BECAUSE ALL VALUES LIE INSIDE THE CONTROL 1:
SO YOUR DATA HAVE TREND WITH RANDOM AND STATIONARY AT FIRST DIFFERENCINC

4 ' , Differencing 1
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* OPTIMAL SOLUTION *

LR I R R R I

SEARCH ALPHA FROM .1 TO .5 STEP .1
SEARCH BETA FROM .1 TO .5 STEP .1
SEARCH GAMMA FROM .1 TO .5 STEP- .1

WINTERS - WINTERS 3-PARAMETERS LINEAR EXPO. SMOOTH.
TIME SERIES b:for

ALPHA = 5

BETA = .3

GAMMA = .1

INITIAL ESTIMATE OF INTERCEPT = 197.3

INITIAL ESTIMATE OF SLOPE = -1.59

LAST PERIOD ESTIMATE OF INTERCEPT = 174.759:

LAST PERIOD ESTIMATE OF SLOPE = -1.99404

SEASONAL FACTOR INITIAL EST. FINAL EST.
1 1.186352 1.182620
2 1.396325 1.393821
3 1.690289 1.687870
4 1.511811 1.510660
5 1.280840 1.282921
6 0.892388 0.894379
7 0.566929 0.567289
8 0.482940 0.484011
9 0.356955 0.359583
10 0.577428 0.579392
11 0.797900 0.798575
12 1.259842 1.258879

NUMBER OF ERROR OBSNS 20 a\

MEAN % ERROR OR BIAS -.1416498

MEAN ABSOLUTE %ERROR 6.069071

MEAN SQUARED ERROR (MSE) 214.7872

MEAN ABSOLUTE ERROR 10.63318

0.00 87.50 175.00
+ +

262.50
+

350

0.00 87.50 175.00

262.50

:3iJ(Winters)
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eEEBRENEREEERns BRBHEN L

BEBBRBEREEBEREBO0o w0t twN -~

Regression Qutput:
Constant 197. 2062631
std BEr of YE& P23%114
RSyered 001467482
Ny of Closarvations D
Degyess of Freedoi B
X Coefficient(s) 150007744
Sd Br of G, 3072rm4

Regression



Differencing 1 I
(Control Limit)

3. .5 ,

.32 (Regression)

Y = 197.25 -1.59t

322
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