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M5 Estimate the unit sales of Walmart retail goods

• M(MOFC Research) - provides business support/training on 
prediction.

• 5 – Season 5.

• Multi-dimension(high-dimension) time series prediction with auxiliary 
features. 

• Active(Mar - June), with prize up to 50,000USD.

• Share certain similarities to predicting the movement of stock market 
in their DNA.



Dataset – Time Series 

• Sales of over 30,000 items during ~5.4 years.

• Hierarchical structure of items is available.



Dataset – Auxiliary features

• Sales price of item at given time and store.

• Calendar and events.

2/6/2011 11102 Sunday 2 2 2011 d_9 SuperBowl Sporting 1 1 1

2/7/2011 11102 Monday 3 2 2011 d_10 1 1 0

2/8/2011 11102 Tuesday 4 2 2011 d_11 1 0 1

2/9/2011 11102
Wednesd
ay 5 2 2011 d_12 1 1 1

2/10/2011 11102 Thursday 6 2 2011 d_13 1 0 0

2/11/2011 11102 Friday 7 2 2011 d_14 0 1 1

2/12/2011 11103 Saturday 1 2 2011 d_15 0 1 1

2/13/2011 11103 Sunday 2 2 2011 d_16 0 1 0

2/14/2011 11103 Monday 3 2 2011 d_17 ValentinesDay Cultural 0 0 1

2/15/2011 11103 Tuesday 4 2 2011 d_18 0 1 1

2/16/2011 11103
Wednesd
ay 5 2 2011 d_19 0 0 0

2/17/2011 11103 Thursday 6 2 2011 d_20 0 0 0

2/18/2011 11103 Friday 7 2 2011 d_21 0 0 0

2/19/2011 11104 Saturday 1 2 2011 d_22 0 0 0

2/20/2011 11104 Sunday 2 2 2011 d_23 0 0 0

2/21/2011 11104 Monday 3 2 2011 d_24 PresidentsDay National 0 0 0



Dataset - Goal

Participants of M5 are asked to provide 28 days ahead point forecasts 
(PFs) for all the series of the competition, 

https://www.kaggle.com/c/m5-forecasting-accuracy

as well as the corresponding median and 50%, 67%, 95%, and 99% 
prediction intervals (PIs).

https://www.kaggle.com/c/m5-forecasting-uncertainty

Each with its separate prizes of $50,000.

https://www.kaggle.com/c/m5-forecasting-accuracy
https://www.kaggle.com/c/m5-forecasting-uncertainty


Other options – Implement your trading strategy



Other options - NLP and Unsupervised learning


