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TO EVALUATE OPTIMUM EXPONENTIALLY WEIGHTED FORECASTS
DIMENSTON E(24),F(72),FS(12)

DIMENSTON S(5,12),S1(60),V(3),F¥(3,12),D(12),SF(24)
DO 6 J = 1,12

READ 5,8(1,7),8(2,J),5(3,7),5(4,J),8(5,7)
FORMAT(5F5.1)

DO 16 T= 1,3

v(I) = 0.0

DO\ 26 &= 1,39

v(T) = v(1) + s(1,J)

V(T) = v(1)/12.

ATAST = (V(3) - V(1))/ 24.

SIAST = V(1)

DO 36 I=1,3

%I = 0.0

DO 36 J = 1,12

X =35+ 1,

FX(I,3) = 5(1,3)/ (V(I) = (6.5 - XJ)*.IAST)
SIMC = 0.0

DO 46 J = 1,12

SIMA = 0.0

DO 56 I = 1,3

SIMA = FY(I,J) + SUMA

D(J) = sumi/ 3.

SUMC = D(J) + SIMC

PRINT 10,SIAST,AIAST

1l

1

FORMAT(24H J F(J) SLAST=,2X,F10.1,2X,6HALAST=,2Y,F10,1)

DO 66 J = 1,12

F(J) = D(J)* 12./ sMC
FS(J) = F(J)

PRINT 20,J,F(J)
FORMAT(3X,T3,F7.4)
SSAVE = SLAST

ASAVE = ALAST

K=0
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DO 76 T = 1,5

06T = 1,100

K=K+ 1

S1(K) = s(1,J)

DO 26 T = 1,500

PRINT 40

FORMAT(5Y,1HA , 5%,1HB, 5%,1HC)
ACCEPT 50,A,B,C

FORMAT (3F3.1)

Wo=1; -4

VB = 1. & B

W=1l, -C

SIGMA = 0.0

E=0

SIAST = SSAVE

ALAST = ASAVE

DO 126 W = 1,72

F(™ = 0.0

DO 96 J = 1,12

F{J) = Fs(J)

K=K+l

SOUR = (L*SI(K)/F(K)) + (WAR(SLAST + ALAST))
F(X) = (3*SI(K)/SCUR) + (WB*F(K))
KI =K+ 12

F(KI) = F(K)

ACUR = (C*(SCUR = SILAST)) + (VC¥.LAST)
SIAST = SCIUR

AIAST = ACUR

IF(K - 35) 13,13,23

K2=K+ 1

SF(K2) = (SCUR + ACIUR)*F(X2)
E(K2) = (ST(K2) - SF(K2))##2
SIGMA = STGMA + E(K2)

TF(K - 52)13,13,33
STD = SQRT(SIGML/ 23.)
PRINT 60,STD
FORMAT(4HSTD=,F11.3)
CO™TTNUE

EMD
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