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It is very difficult to predict time-series data. This is because data obtained from the signal
having a non-linear characteristic has an uncertainty. In this paper, By differentiating time-series data is
the average of the past data under the premise that change depending on what pattern, and find the soft
look of time-series change pattern. This paper also apply the probability variables to generalize time—series
data having a specific data according to the reflection ratio of the differentiation. The predicted value is
estimated by removing cyclic movement and seasonal fluctuation, and reflect the trend by extracting the
irregular fluctuation. Predicted value has demonstrated the superiority of the proposed algorithm and
compared with the best results by a simple moving average and the moving average.
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(Table 1) The method of average prediction
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[Fig. 1] Data and Forcasting Result
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(Table 2) The Comparison of Moving Average value
in 3 Cycle and 5 Cycle,
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[Fig. 2] Comparison of MA(3) and MA(5)
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(Table 3) Error comparison of cycle 3 and 5 in
Moving Average

MA(3) MA(5)
term t=4~t=12 | t=6~t=12
Mean Error =77 6.9
Mean Absolute Error 1724 1975
Mean Absolute Percentage Error 1514 283.8
Standard Deviation of Error 775 74.1
Durbin-Watson Statistics 0.79 0.39
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