200734/ 45/ 13 44 &y a3 ¥ 2o La Y udlils
Classical Method zoJall i )l Cned, ks
duedl a8 55 Spectral Analysis caddl s b
Outlier Values ils 30,0 s @t astll

A8 gy i) a. Jdida Gy k. a
s Laa) e.u.é s Laal) ?"‘é
Ay pativall daalal) Al daala

o3

A, S agaill ol el Al Sagly et oyl 45 e Al 3 a3 Giagd) 13 B
Adaptive Single Exponential 4dsill ¥ agadl dih B aadiey ol
4, b Time Domain g3l Juae adddad 48,k ¢ 43l <l dua smoothing
BlE ad a5y e dldy Frequency Domain <l Jawe addiad Al
digSile zigad o AR(D) AN A oe W ) zigsad Outlier Value
Adlide clie alaal die g8 il & gl 3 fia dudad) ¢y eSi Larie Markov Model

Abstract

In this paper , two method which deal with finding the optimal value for
adaptive smoothing constanta,, are compared .This constant is used in
adaptive Single Exponential Smoothing (ASES).
The comparing is between a method uses time domain and another uses
frequency domain when the data contain outlier value for autoregressive
model of order one AR(1) , or Markov Model, when the time series are
stationary and non stationary with deferent samples.
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