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Abstract: Forecasting methods typically assume clean and legitimate data streams. However, adversaries
may attempt to influence data and alter forecasts. We present a Bayesian decision theoretical framework
that allows incomplete information and adversarial perturbations on the forecasting output. We solve the
adversary’s decision problem where he manipulates batch data being fed into a forecasting model. This
research highlights the weaknesses of forecasting models under adversarial activity and motivates the
need to improve their security.
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