MeToAau 3rnaaxXyBaHHA y
EViews

Jdou. AHapiv CTaBULLbLKNIK




dann: IP_M1.wfl

» IP - iHA,eKC NpOMMCNOBOro BUPOOHMLTBA
» M1 - rpowoBa maca M1




MeTtoau 3rnapXyBaHHA

4 Va ri a b I e - P ro C S - Exponential Smoothing
EX p onen t i al Smoothing method ¥ ofparams smoothed series

@ Single 1 ipsm

SmOOthing_Simple ::-Dnuble 1 Series name for

| Holt-Winters - Mo seasonal 2 smoothed and

Exponential O roltwitrs Addive 5 | | frecased vabes

(7 Holt-Winters - Multiplicative 3

S m O Ot h i n g Estimation sample

smoothing parameters 1353m01 1385m 12

Alpha: E Forecasts begin in
(mean) Enter number period following
Beta: between 0 estimation endpoint.
E and 1, or E to

(trend) timate

Estmate. Cyde for seasonal
Gamma: E
(zeasonal) 12
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{._i, EViews - [Series: [P Workfile: IF_M1:Easics\]

A File Edit Object View Proc Quick Options Add-ins Window Help
View | Proc| Object | Properties | | Print [ Mame | Freeze | | Sample | Genr | Sheet | Graph | 5tats [ Ident

Date: 06/02M15 Time: 18:45
Sample: 1959M01 1939M12
Included observations: 372
Method: Single Exponential
Criginal Series: IP

Forecast Series: IPSM

Parameters: Alpha 0.9990
Sum of Sguared Residuals 435.0158
Foot Mean Squared Error 1.141843

End of Period Levels: Mean 106.0593
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Procs-Exponential smoothing-ETS
smoothing - 1

ETS Srmoothing x
Spedification | Options
Model spedification Seasonal spedfication
Error [ Innovation type: Cyile: | ]
’Addiﬁ\re T]
Parameters
Trend type:
[Nme v] (leave blank to estimate)
Season type: Alpha:
’ND”E "] Eeta:
Only allow additive trend/season Phi:
Reject non-optimized models Gammas
Sample spedfication Model Selection
Estimation sample: (@) Akaike Info Criterion
1959M01 1989M12 Schwarz Info Criterion
Forecast Hannan-Quinn Criterion
end point: | 1935M04 Average MSE
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ETS Smoothing x

Model optimization Display
Obrect @ LogAikelihood Decomposition Graph:

ective:  _ =

! () Average MSE (@) Mone

() Multiple graphs

AMSE Length: 3 7 Single graph
Max Iterations: 500 Forecast Level

Convergence: 0.0001 Trend Season

[ User starting values Es:nel::::rsi;nn: Graph Table
[ Do not optimize initial states In;l{fﬁléhai?s?:n: Graph Table
Output Series
Forecast: | IP_SM
Level name: |
Trend narme: |

Season name; |
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