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The regional logistical demand forecast based on weighted
Markov-ARIMA modified model

CHENG Yuandong, YU Kexin, LI Xianyang

School of Economics and Management , Anhui University of Science and Technology ,Huainan 232001, China

Abstract; To accurately predict regional business logistical demand, an auto-regressive integrated moving
average( ARIMA ) model with a linear relationship is established for series of timing, in the meantime, non-
linear influences outside of timing are also considered, then, the residual statuses are modified based on the
weighted Markov model, finally the weighted Markov-ARIMA model is constructed. To test the predicted
accuracy of the weighted Markov-ARIMA model, China’s monthly trucking turnovers from the year 1990 to 2021
as the source of business logistical data are employed. The results show that the average absolute percentage
errors of the single ARIMA model and the weighted Markov-ARIMA model for the 12-period trucking turnovers
forecasting results are 3. 15% and 2. 22% respectively, and the forecasting accuracy of the modified model is
better than that of the single ARIMA model.

Keywords : ARIMA model; weighted Markov model ; logistical demand; forecast
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