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Table 1 The observation interval and three monomial methods to predict the interval
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Table 2 Interval time—varying weights based on three methods for solving time—varying weights
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Table 3 Interval combination prediction fitting values under three kinds of interval time-varying weights
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Table 4 Comparison of prediction validity under different time—varying weighting methods
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Table 5 Comparison of the validity of the combined forecasting method of interval optimization weighting

method under different preference coefficients

g=0.1 q=0.2 q=0.3 q=0.4 q=0.5 q=0.6 q=0.7 q=0.8 q=0.9

L 0.060 9 0.045 2 0.014 6 0.027 8 0.009 6 0.005 7 0.000 0 0.000 0 0.000 0

Fser, 0.008 2 0.008 3 0.008 3 0.008 3 0.008 3 0.008 9 0.026 2 0.029 3 0.034 8

Fser 0.069 1 0.0535 0.022 9 0.036 1 0.017 9 0.014 6 0.026 2 0.029 3 0.034 8

Fne 0.065 9 0.053 8 0.0323 0.040 0 0.024 7 0.014 0 0.000 0 0.000 0 0.000 0
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Construction of Interval Time Series Combined Prediction
Model Based on Time-varying Weight

GAO Si-fan

(School of Economics, Anhui University , Hefei 230601 , China)

Abstract; For the current time-varying weighted combination prediction model, it can effectively reflect the
influence of the prediction value of each prediction method at each time point on the combination prediction result,
and it can effectively improve the accuracy of the prediction, as well as based on the problem of constructing the
combination prediction model of the interval number time series,a new method for constructing time-varying weights
of interval numbers is proposed. This method is mainly based on three real-time time-varying weights solving
methods to construct the corresponding three time-varying interval weights, and uses the obtained time-varying
weights to construct interval time series combined prediction models. In order to verify the accuracy of the model , the
model is implemented through specific examples and the prediction results of this type of model are measured by
interval prediction error metrics. It was found that the interval time series combination prediction models based on
three time-varying weights solving methods were better than the prediction results of each single method, and the
accuracy of the time-varying weight interval combination prediction results obtained based on the optimization
weighting method was better than the other two.
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