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Abstract

In order to better understand electric power exgems Taiwan, we study “the
domestic energy use - electric power” which wasaimetd from the AREMOS
economic statistics information database. The tpaeod is from January 1990 to
December 2010, total 252 observations. We saveldake 12 observations for
out-of-sample forecasts. We apply four kinds oftisti@al methods/models for
forecasting, which included the time series regoessexponential smoothing
decomposition methgdand the ARIMA model to model this time series.ohder to
evaluate the forecast performance, we employ MSEPMMPE, and MAPE four
criteria to evaluate the performance of the fouthods. Based on MAPE criterion,
we found that thelecomposition method with X11 and regression tegpihas the
best performance (about 2.3%) among the four methddchis able to effectively
forecast domestic electric power to expend in Taivea the future .

Keywords : ARIMA; Electric power expense; out-of-sample forsiga
Decomposition Method; X11, Exponential Smoothing.
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