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EKCnoHeHUlanbHe 3rnag)XyBaHHS
Exponential Smoothing
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EKCnoHeHUlanbHe 3rnag)XyBaHHS
Exponential Smoothing
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EKCnoHeHUlanbHe 3rnag)XyBaHHS
Exponential Smoothing

NMoTpiiHe eKCroHeHUiaJsibHe 3rnagxyBaHHA bpayHa

.

C St = ayp + (1 — a)Sg-1,

Dg = ﬂ’St o (1 - Ct]Dt_] 3

yp = oDy + (1 — a)gi—1 .
Ut 3 A )it y

~

ApanTuBHe 3rinag>XXyBaHHA

[ =0y + (1 — o) Pe-1, ]

0y =

E;
M,

1

Ei = B(yt — 9t) + (1 — B)Ei—1

- ﬂ'ft:ﬁlyt_ﬁf|+



EKCnoHeHUlanbHe 3rnag)XyBaHHS
Exponential Smoothing
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EKCnoHeHUlanbHe 3rnag)XyBaHHS
Exponential Smoothing
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EKCnoHeHUlanbHe 3rnag)XyBaHHS
Exponential Smoothing
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lHOMBIAYanbHe 3aBAaHHA 1
(NnpoaoBXKeHHA)

3a JOTIOMOTOK0 METO/Ty IMTPOCTOTO Ta MOJBIMHOTO €KCIIOHEHITIaThHOTO 31718/ KyBaHHs bpayHa moOyayBary 3raKeHu i
P Ta BU3HAYUTH MIPOTHO30BAHI 3HAYCHHS Py, POaHAIi3yBaTH OIliHEHE 3HAYCHHS mapaMeTpa;

3a qomomororo Metoay ['onra — Bintepca (03 ypaxyBaHHsI CE30HHOCTI) MOOYyBaTH 3T1aPKEHUH Psifl Ta BUSHAYUTH
MIPOTHO30BaH1 3HAYEHHSI PSIY; ITpOaHali3yBaTH OIlIHEH1 3HAYEHHS TapaMeTPiB;

3a JOTIOMOTO0 aquTHBHOTO MeToAy ['onta — BinTepca (3 ypaxyBaHHSIM CE30HHOCTI) MOOYIyBaTH 3ITIaDKEHUH PsiJl Ta
BU3HAYUTH ITPOTHO30BaHI 3HAYCHHS PSIy; MpOaHaIi3yBaTH OIliIHEHI 3HAYCHHS TapaMeTpiB;

3a JOTIOMOTO0 aquTHBHOTO MeToAy ['onta — BinTepca (3 ypaxyBaHHSIM CE30HHOCTI) MOOYyBaTH 3ITIaDKEHUH Psifl Ta
BU3HAYUTH MTPOTHO30BaHI 3HAYCHHS PSIy; MpOoaHaIi3yBaTH OIliIHEHI 3HAYCHHS TapaMeTpiB;

Ha OJTHOMY PUCYHKY 300pa3uTH IUHAMIKY BUX1IHOTO Py Ta 3MIA/HKEHUX PI3HUMHU METOIaMHU Psi/IB HA MOBHIM
BUOIPIIL, @ TAKOXK JIJISI IEPIOy HA SAKUX 3/11MCHIOBAJIOCH TPOTHO3YBAHHS;

Ha oOuynciut RMSE noOynoBaHux mporHo3iB 3a JOMOMOTOI0 PI3HUX METO/IIB €KCTIOHEHITIaIbHOTO 31V1a[)KyBaHHsI,
MOPIBHSATHU X MK COOO0I0.
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