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Smoothing and prediction for time series using transfor mation with
application

This Research aim to study of time series and the ability of use
transformation, In this Paper, the predictor use the formulation
Exponential Smoothing with application.
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ARIMA(0,0,5) | 7. 40.180 | ARIMA(2,0,3) 42.1800 | ARIMA(4,0,5) 50.0070
ARIMA(1,0,0) 33.660 | ARIMA(2,0,4) 43.0590 | ARIMA(5,0,1) 45.4470
ARIMA(2,0,0) 36.130 | ARIMA(2,0,5) 44.8180 | ARIMA(5,0,2) 44.2770
ARIMA(3,0,0) 38.271| ARIMA(3,0,1) 38.5328 | ARIMA(5,0,3) 45,8700
ARIMA(4,0,0) 40.344| ARIMA(3,0,2) 43.5880 | ARIMA(5,0,4) 51.8800
ARIMA(5,0,0) 42.660 | ARIMA(3,0,3) 42.4289
ARIMA(1,0,1) 36.300 | ARIMA(3,0,4) 44,8065
ARIMA(L,0,2) 38.177 | ARIMA(3,0,5) 46.2426
ARIMA(1,0,3) 39.644 | ARIMA(4,0,1) 41.1383

L) agall) 3k aladiuly siil)(3-4)

CNa e iy e 38 aidl cillan gidl g AN asiV) g3l g iladll sl
g Juadl 3855 a5 Japadl oY) gl Ay Hhay Ll el o) ) amy lasY)
dsrad 853 pall Z (e Gy s MSE 5 AIC(K) O lsnall dad e Slaie WL
Oobaall A af S8 4 Y 73y Juadl 8 ARIMA(L,0,0) 7350 o) (3)
Minitah  aUsi e slaieYU) ailadae 5 aey 23 saill 1€ (Says MSE 5 AIC(K)
. (13

ARIMA(P,D,Q) 73l MSE 5 AIC(K) s ¢ 1(3) Jsaa
FURNIEREIN I

MODEL AIC(K) MODEL AIC(K) MODEL AIC(K)
ARIMA(0,0,1) . 66.840 | ARIMA(1,0,4) | 39. 61.530 | ARIMA(4,0,1) 59.25
ARIMA(0,0,2) | 56. 60.200 | ARIMA(1,0,5) | 36. 62.390 | ARIMA(4,0,2) 62.41
ARIMA(0,0,3) | 42. 58.400 | ARIMA(2,0,1) | 34. 55.780 | ARIMA(4,0,3) 62.90
ARIMA(0,0,4) | 42. 60.490 | ARIMA(2,0,2) | 33. 57.170 | ARIMA(4,0,4) 63.80
ARIMA(0,0,5) | 44. 62.960 | ARIMA(2,0,3) | 38. 61.000 | ARIMA(4,0,5) 67.04
ARIMA(1,0,0) | 38. 53.130 | ARIMA(2,0,4) | 37. 62.000 | ARIMA(5,0,1) 61.79
ARIMA(2,0,0) | 37. 54.650 | ARIMA(2,0,5) | 35. 63.970 | ARIMA(5,0,2) 61.51
ARIMA(3,0,0) : 57.005| ARIMA(3,0,1) | 34. 57.840 | ARIMA(5,0,3) 65.77
ARIMA(4,0,0) | 39. 59.330 | ARIMA(3,0,2) * | ARIMA(5,0,4) 71.28
ARIMA(5,0,0) | 35. 59.930| ARIMA(3,0,3) | 28. 59.310
ARIMA(1,0,1) | 37. 54.880 | ARIMA(3,0,4) | 35. 64.070
ARIMA(L,0,2) ARIMA(3,0,5) | 30. 64.068
ARIMA(1,0,3)




wims  2000/DEC./T-6 o ghally s fi-ilmiabi sl puilhlf puinlad] pabd

TCOMS  __ lmalislly Gimilall pols 45 — Jgh! daela

Slua gil) g Zilisl)

3 jtiee CilS adY) ¥ aee dlle o) -1

Gl siall g A JasiV Z3sai g JUae¥) ¥ aee Alulud D) 23sall 8 -2
AIC(K) (poloeall 4o J 8 4 Y ARIMA(5,0,2) 4< jaial)
.MSE

st s A jall DL 3 el S a5 aad Ay sl Qs 6 al 2y -3
MSE 5 AIC(K) 3 lall 408 J8 4Oy ARIMA(L,0,0)

zisar 5 Al all 2D 23 gl IS bl Lapdl oY) 2l 5l ja) 2ny -4
MSE 5 AIC(K) 3 lall 4a8 J8 4Oy ARIMA(L,0,0)

a2 eal 5 digail ol pal ezl o an Lgle Aot 5 4 i -5
il )yl el sa) OB LA Juml a5 23 pal) i

el 3 g ol ) e il i) sl 3k iy s -6

5l 3 e Jumdl ) o il m jad as¥) el 5k pladinly s =7

oilaal)

B it b daesa) ARIMA 23l 5l (2007) s a8 leunc il 5 s<0-1
Glulall o s le G ) pite ) ) fiuale Alls Gubill pe oY) el
L3oal cdhagall dadacclpaly )

5l cla sl L 31 AL dadai s Jda (1989)alls anls | sitllae (sauall-2
e gall Are

A5 Y1 elas¥) 5L (1985) ke talie dane ¢ atil s cipun 3 sana ¢ g ial-3

SLsBY) oY) S i Faala ” At 31 S 5 il

e Jedldl oSl b Aanl) IS Aasid! (2005) S5 Al 3 e ecl -4
e sall drals ccluml )l 5 Gladal) agle A0S G ) glite e jfuale Al

S oS5 zal iy Adndail dga sl e Al Judlull (1992) b5 (Jle-5
A0 gl Ay jad) ASLaalle aly e pill 2 el o ol jo e o pallaie (o

Ay i) s e Aalles 3,0 (2003) ubie Junlic Sl s g elimes slaal-6
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