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Nnon-negative variable weight combination forecasting method based on
sliding window

TAO Zhi-fu'', GE Lu-lu*, CHEN Hua-you?

(1. School of Economics, Anhui University, Hefei 230601, China; 2. School of Mathematical Sciences, Anhui
University, Hefei 230601, China)

Abstract: For the weighting method in combination forecasting with multiple single predictions, a non-negative time-
variant weighting method is given by combining the sliding window model and an introduced modified variation coefficient.
Traditional variation coefficient on the level of predicted data is transformed to the level of predicted residual error data,
in which the affection of mean in high level is deleted to avoid traditional variation coefficient in low level. Besides, by
introducing the sliding window model, current existed weighting methods and the proposed weighting based on modified
variation coefficient are improved, and the transformation from time-invariant weights to time-variant weights is realized.
The numerical study shows the validity of the developed modified variation coefficient, which also shows the efficiency
of the sliding window model in improving the combined forecasting accuracy.
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