
Exponential Smoothing
forecasting_model | source-row order | page 1

Method type: forecasting_model

Design: Damped additive-trend exponential-smoothing forecast evaluated on the final 10 percent.

Formula: l_t=alpha*y_t+(1-alpha)(l_(t-1)+phi*b_(t-1)); b_t=beta*(l_t-l_(t-1))+(1-beta)phi*b_(t-1)

Variables: G3

Series order: source-row order

alpha = 0.1168871446890233

beta = 0.0

damping_phi = 0.8
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