MRS ISSN 1003-3254, CODEN CSAOBN E-mail: csa@iscas.ac.cn
Computer Systems & Applications,2020,29(4):18-23 [doi: 10.15888/j.cnki.csa.007254] http://www.c-s-a.org.cn
O E RGBT TR . Tel: +86-10-62661041

.- AL AT T
IEME Fn3E X 3G UE7E 2H & Fiom 4R BY ch g iz A © [=]
skfRtG, &R
(CZBO K2 Giih 5 R BEE 2B, 46 233030)
THRVEE: 5kk1A, E-mail: xybuty@126.com
OB A TR R A R 7 N T R % 0k R B AT TE Ak 550 ST S 75 S 3 2 T
R SR TSR, 47 Hh 44 O U SE SR IE B 38 T B/ — ek I 41 2 L. 30 ZE 4 & B iy S A R A
FN BB Ly Ly J550E MAGIR, 306 SR S5 AT B — A8 XAl J5 RBL: Ly Ly T6500E T4 A5 2 215 2 () T
W BT G ROR, HL L SSOE AL H Ly FE0IE Ak 4 T B A SR B AT, I HL2 15 414 TN 1 15
TR 22, T Tk, P 36 A0 SRR T, 50 S o 2L 22 TR ) 5 3 2 L ) 5 5 S o B 5 L T A .
KRR A HURAL, IENAL; 58 XIAIE; f /N T fbiit :

- ....E
]

SRR SRR, 5 2R I WAL R A Y56 7E 41 & T AR 284 o (9 82 L F SEEHL R 48 8 F,2020,29(4):18-23. http://www.c-s-a.org.cn/1003-
3254/7254.html

v

Application of Regularization and Cross-Validation in Combination Forecasting Model

ZHANG Xin-Yi, YUAN Hong-Jun
(Institute of Statistics and Applied Mathematics, Anhui University of Finance and Economics, Bengbu 233030, China)

Abstract: To determine the weight of the combined forecasting model is very important to improve the accuracy of the
model. Applying the regularization and cross-validation to the combined forecasting model based on the least squares
method is for studying whether the regularization and cross-validation can improve the prediction effect of the combined
forecasting model. It is carried out by adding the L, and L, norm regularization terms to the optimization solution of the
combined model and using leave-one-out-cross-validation in the data set. The result shows thatﬁboth the L, and L, norm
regularization can improve prediction accuracy of the combined model to,a Evertain degree. Moreover, the L; norm
regularization is better than the L, norm regularization for the combined forecasting model, and the more single
forecasting models participating in the combined forecasting, the better the regularization improvement effect. In addition,
there is a positive correlation between the cross-validation ifnprovement effect and amount of experimental data given.

Key words: combined forecasting model; regulafization; cross-validation; least square estimation
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