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Concurrent adjustment and
annual review
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Revision policies in SA

Current adjustment

Concurrent adjustment

Partial concurrent adjustment

Controlled current adjustment
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Annual review: models
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Annual review: diagnostics

N_outlier

ID Model Season Skewness Gearys_a Kurtosis ACF_LB_24 Q1 Q2 BIC s Outliers rev2 rev3
Normal Ej Ok Ej Ok

SNI_07_6 Model1 Present (0.04) Normal (0.8) Normal (2.79) 0k (0.5964) (1.326) (1.284) 901,67 0 1,631E-05 1,509E-07
Normal Ej Ok Ej Ok

SNI_07_6 Model 2 Present (0.01) Normal (0.81) Normal (2.72) Ok (0.4924) (1.327) (1.288) 913,95 0 1,432E-01 1,383E-03
Normal Ej Ok Ej Ok

SNI_07_6 Model 3 Present (0.01) Normal (0.81) Normal (2.71) Ok (0.4946) (1.327) (1.289) 913,95 0 1,433E-01 1,384E-03
Normal Ej Ok Ej Ok

SNI_07_6 Model 4 Present (0.06) Normal (0.8) Normal (2.87) Ok (0.4966) (1.286) (1.255) 916,80 0 9,295E-02 8,741E-04
Normal (- Ej Ok Ej Ok CBLSO1FE

SNI_07_6 Model 5 Present 0.18) Normal (0.81) Normal (2.81) Ok (0.5792) (1.369) (1.325) 903,18 1 B2016D 4,105E-01 3,850E-03
Normal Ej Ok Ej Ok 0 0,000E+0 0,000E+0

SNI_07__6 Current Present (0.04) Normal (0.8) Normal (2.79) Ok (0.5964) (1.326) (1.284) 901,67(0) 0 0
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Goal

« Automatic model selection in an
annual review

- Rank and weight the
diagnostics?




Ranking

normality_ra
ID Model BIC_rank rev2_rank  rev3_rank season_rank nk Q_stat_rank  ACF_rank
SNI_07_6 Model 1 2 1,5 1,5 3,5 3,5 3,5 3,5
SNI_07__6 Model 2 4,5 4,5 4,5 3,5 3,5 3,5 3,5
SNI_07_6 Model 3 4,5 4,5 4,5 3,5 3,5 3,5 3,5
SNI_07_6 Model 4 6 3 3 3,5 3,5 3,5 3,5
SNI_07__6 Model 5 2 6 6 3,5 3,5 3,5 3,5
SNI_07_6 Current 2 1,5 1,5 3,5 3,5 3,5 3,5
SNI_08__6 Model 1 1 5 5 3,5 3,5 3,5 3,5
SNI_08_6 Model 2 2,5 5 5 3,5 3,5 3,5 3,5
SNI_08__6 Model 3 2,5 5 5 3,5 3,5 3,5 3,5
SNI_08_6 Model 4 4,5 2,5 2 3,5 3,5 3,5 3,5
SNI_08__6 Model 5 4,5 2,5 2 3,5 3,5 3,5 3,5
SNI_08__6 Current 6 1 2 3,5 3,5 3,5 3,5
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Weights? True model?
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Machine Learning
Inspirations



Ins. 1: labelling

Selected model = true model !

E.g. BIC_w =0.25
Rev_w =0.25
Q_stat_w =0.25
Normality_w =0.15
ACF_w =0.05

Seasonality_w = 0.05
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“Accuracy” ~ 59.3%
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Ins. 2&3: Grid Search
& Train-Test-split

« 1 million grids: 10*10*10*10*10*10
- Range of weights: (1/51,10/15)

« Train-Test-split: 75% vs 25%
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Preliminary results

« Computation:
o SA = Rank =» Search
o In SAS®: slow

« "Accuracy”: Train: 78.5% and Test: 76%~85%.
« Humankind weakness: inconsistent judgments.

. Non-unique solutions: revision T, some diagnostics (ACF, normality)
Insensitive
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Your comments are very appreciated

« Which diagnostics or criteria to use?
« Importance or weights?

- Improvement of ML?

Email to: Yingfu.Xie@schb.se Thank you!
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