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First part of project

Data source: VDWH

* Individual sales data

* Row is a sale containing
all features and options

* Data serves as basis for
full project scope

* Goal: Perform alternative to current BMW approach
* Define and test choice modeling approach
e Compare results to ML-approach from BMW

it Option take-rate forecasting

Part two and content of this poster

* Goal: Establish Option Take-rate forecasting model
* Define approach, features and model from scratch
* Hand-over to BMW/BCG Gamma for implementation
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! Initial data frame.R
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| ' Smoothing.R .
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Regular and smoothed |
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a le rates per | Target.R Re-smoothing.R
I * Create prediction target (at prediction horizon set) * Re-smooth training set to preserve right information
Data including prediction A
and target variables I
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| Generation.R Ti .
I *Highlight generation transitions Ime-series
Multiple data sets including
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Joining.R Feature
e Joins the predictors into one data frame

Similarity.R MacroEconomics.R engineering

One data set including all _ *Show take-rates in similar models *Input Macro-economic variables

prediction variables

‘ ' Grid Search.R . Machine
' * Optimize hyperparameters using cross-validation i icti .
Values & importances of | Learning
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‘ | Rule-based Optimization.R R
! * Avoids rule violation: rules as constraints Optimization
| e QOutcome optimally close to ML output
Test set RMSE and MAE and
predicted future take-rates |
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