
Additional file 1: Details of the model 

 

   

   

   
   

   

forcasts noise of  variancePrediction                 

 of  variancePrediction                  

 and ith operator wshift  Backward                       

11operator  ngDifferenci                       

...1,order  of BS of polynomialMA  Seasonal             

...1,order  of BS of polynomial AR Seasonal             

...1,order  of B of polynomialMA                 

...1,order  of B of polynomial AR                

model  theof periodor Seanality                         

 ngdifferenci seasonal  theofOrder                       

 model  theofpart  average moving seasonal  theofOrder                       

 model  theofpart  siveautoregres seasonal  theofOrder                       

 ngdifferenci seasonal-non  theofOrder                        

 model  theofpart  average moving seasonal-non  theofOrder                        

 model  theofpart  siveautoregres seasonal-non  theofOrder                        

  varianceand zeromean  with ddistributenormally  series noise   White),...,2,1(
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A Transfer Function model describing the relationship between the dependent and 

predictor series has the following form: 
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:ARIMA univariate yields seriespredictor   theDroping  
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process.ARMA  stationary zero,mean  a be  toassumed is    

series noise"" The -

...1...1   

 and ...1...   

:form  theof are spolynomial lagr denominato andnumerator Their  given. assumed are Predictors -

 and  operators /lagdifference The -

 polynomial lag regressive-auto  theand  polynomial lag average moving The -

 ance with vari processerror Gaussian  mean, zero i.i.d., unobserved The -

 ermconstant tA  -

seriespredictor  anddependent   theof ations transformdata Initial-

:model  theof featuresMain 
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