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1. simple average (SA)
2. exponential smoothing
3. auto-regressive conditionally heteroscedastic (ARCH)
4. generalized auto-regressive conditionally heteroscedastic (GARCH)
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1. weighted moving average
YO



-\i GJL«:! QV.AJ}SL:I bew"sj‘_gjjjl-:s Jw|

t
D ow(t—n+1)Y;

F(t)=f(t+h)= f=f—'z+1 2
dw(t—n+1)

i=t—n+1

Y 5/ Slgs Oy o e gl el onls a gl sl slgss W OT s &S
ol 0305 Glgisons 4 g 2l b sliw o 123 8 L5555 oLl esls aw gl 1)
5 (Yerbeek, 2005) coul 55 ¢S e :S0le gy lgins Sl bl ol 51 K n
OYAY (eobTo e glide)
S Silo) Nig3 b &5 ke (pSilie

ol bl &S e ke g alie s Sles gy b oS e ke
e ) 5 (Chu, 2008 ) 548 0 458 a5 s OT 45 0 st Ly, 5 Syl

OYAY (3T e

t
2

Ft)== | v)
n

F'(t)=F'(t—1)+a[(n—1)Y, +(n+1)(t—n)-2nF(t-1)] \)

. . . /. B3 . B L .
Sl gy ot Sl iy LS i ke s bl st ol 0

ft+h)y=F@)+F'O[(n-1)/2+h] @)
QT BE) 45
a=6/n(n> - 1)) (\+)

Dgd h s e Coglite ldie ¢SS Jle a6l sy ol o
T8 gl Jros colsy
Glhs 457 S50 53w iy s Ol ho o Saa L g, ol o

S5 bl o SRIBIL el O A ety e (Bl e b e i

1. moving average with linear trend (MAT)

2. single exponential smoothing (SES)
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1. single exponential smoothing with linear trend (SEST)
2. double exponential smoothing (DES)
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1. double exponential smoothing with linear trend (DEST)
2. identification
3. estimation
4. diagnostic checking
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