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Simple Exponential Smoothing: source-row ordered G3

17.5 1

15.0 -

12.5 A

w 10.0

G

7.5 1

5.0 4

2.5 4

0.0 4

0 100 200 300 400 500 600
Source-row order

Method type: level_forecasting_model

Design: Simple exponential smoothing with one level state and optimized alpha.
Formula: |_t=alpha*y_t+(1-alpha)l_(t-1); yhat_(t+h)=I_t

Variables: G3

Series order: source-row order

alpha = 0.11231445912382652

initial_level = 12.740218394705218

holdout_mae = 4.857963614306513
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Simple Exponential Smoothing: method-specific output

20
—— actual
—— forecast
—— error
15 4
10 4
ANl /\/\ L) A V)
N
5 -
0 .
-5
5§I!0 GCIJO 610 6i0 63IO 640 650

time




Simple Exponential Smoothing

level_forecasting_model | source-row order | page 3

Simple Exponential Smoothing: residual or transformed series
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100 Simple Exponential Smoothing: residual dependence
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Simple Exponential Smoothing: primary metrics

forecast horizon

forecast level

holdout rmse

holdout mae

initial level

alpha




