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(
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(partial autocorrelation function) (Sullivan and Claycombe,
1977 ; Montgomery, Johnson and Gardiner, 1990)
2 (stationary series)
(nonstationary series)

(reqular differencing)
(seasonal differencing)

V(YY) t
(Intervention)
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(Makridakis, Wheelwright and Hyndman, 1998)
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(1998), Judy A. Temple (1998), Shi-Ruei . Fang (1998), Janice M.
Swanson (1999), Cynthia F. (2000), John D. (2000), Jon P. Nelson (2000)
Scott R.McConneli (2000)
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(2532), (2533), (2534)
(2539)
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6
(Root Mean Squared Error : RMSE)
(Median Absolute Percentage Error: MAAPE)
(Mean Absolute Percentage Error :
MAPE) (Geometric Mean of the Relative

Absolute Error :

GMfRAE) (Median

Relative Absolute Error : MdRAE) ' (Percent Better)
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; (Error measures
for generalizing about forecasting methods : Empirical comparisons) J. Scott
Armstrong Fred Collopy (1992) 6
RMSE 1MdAPE IMAPE 1GMRAE IMdRAE  Percent Better

6
3
2
(2543)
2535 2542
2542
2543
2535 2543

6 Root Mean Squared Eror (RMSE), Median Absolute

Percentage Error (MJAPE), Mean Absolute Percentage Error (MAPE), Geometric Mean of



the Relative Absolute Error (GMRAE), Median Relative Absolute Error (MRAE) ~ Percent
Better

lag k k

2535 2543

2535 2543

(RMSE)
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