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(1]
(2]
(3]
[4]

6 — 63 —
6
MSE MAE MAPE
pass sle irfl grow pass se irfl grow pass sle irfl grow
M12 18 351 0 19 7 347 2 31 8 347 2 20
M13 0 0 0 0 0 0 0 4 0 0 0 3
M14 0 0 0 0 0 0 0 0 0 0 0 0
M15 0 23 0 0 0 25 0 0 0 25 0 0
M16 0 56 0 0 0 47 0 0 0 46 0 0
M17 2 5 48 54 111 0 4 57 108 0 56 53
M18 143 0 30 12 31 0 37 14 34 0 41 21
M19 58 1 30 50 3 1 7 47 3 1 10 52
M20 3 62 3 0 0 122 1 0 0 116 1 0
M21 0 160 0 0 0 220 0 0 0 220 0 0
M22 15 6 4 0 19 26 3 0 19 28 3 0
M23 0 0 8 0 0 0 16 0 0 0 12 0
M24 0 0 0 0 0 0 3 0 0 0 0 0
M25 0 0 6 0 0 0 6 0 0 0 4 0
M26 117 0 0 4 179 0 0 8 185 0 0 4
M27 0 0 17 8 0 0 18 8 0 0 16 4
M28 67 0 4 0 115 0 4 0 121 0 4 0
M29 9 0 13 13 181 0 7 0 180 0 12 0
M30 188 0 3 1 95 0 2 0 90 0 1 0
M31 0 17 — — 0 10 — — 0 10 — —
M32 206 95 27 33 229 55 21 22 223 55 21 28
M33 1 114 1 6 1 87 1 6 1 87 0 8
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Application o error correction modds o combination forecasing

TANG Xiaoowo, ZENG Yong
Management (ollege , Univergty of Hectronic Science and Techrology of China, Chengdu 610054, China

Abstract :  The applicability of error correction nodels of combining forecasts based on Sein-rule edimetion and
error correction node sisfurther gudied in this pgper through numerica Smulation and practica gpplication , and
the prelimnary tes on the dfectsof recombining of various combining forecagsis carried out. The results show that
the ECMsof combi ning forecagts have sgnificant advantage over nonr EOMs of combi ning forecads, and recombining
of various combining forecads can diversfy nodd sdection risk.

Key words: ocombination forecading; Sein-rule edimetion; error correction nodds



