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Holt-Winters Algorithm has Three Terms
Veentr = Ve + At X ¢ + e At (1)
where At = # of week predicted ahead

¥+ = Baseline value for weighted ILI in week t

= a(yr — co0) + (1 — a)(Fe-1 + st-1)

st = Trend of change in prediction at week t(slope)
= B(¥t — Jr-1) + (1 = B)st1

Ct,a+ = Seasonality correction of the prediction at week t 4 At
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The smoothing factors 0 < a, 5,7 < 1 are determined by
minimizing the mean square error of the residuals.



The Holt-Winters Algorithm allows other factors to be

included in the correction term.

To include the impact of the humidity, we define
ht = humidity in week t

and update the seasonality correction as

e =yt — ¥t) + (1 =) Bl |Ct.0
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