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Abstract

Adaptive filtering is a forecasting method which can be
applied to either equal or unequal weighted data. The forecasting

equation can be written as

F =WX +WX __ +...+¥

w+1 1 Nxt—-N-I-l

The sum of weights in this study is controlled to be one.

1

The initial t of tochts i i to be ’
€ 1nitlal set or weights 1S given to mmber of weighted data

autocorrelation coefficient, autoregressive parameter or any constant.
The result of the study shows that if the initial set of
weights is assigned to be the same value as its autocorrelation

‘parameter, the sum of square of errors would be minimum.




