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19 78  0.93118 0.06884 0.91580% 0.9397¢% 0.91570?
20 79 1.87184 — 0.87184 0.94880? 0.54120* . . 0.42830°
21 80  0.00063 0.99937 0.94270% 0.42030% 0.42020%
22 81  0.42424  0.57576  0.95150% 0.83910*  0.92440°
23 82 - 0.46617  1.46617  0.94590% 0.50320* 7" 0.357210%
24 83 — 0.0746 1.0746 0.94000? 0.92880* " ‘0.92850°
25 84  0.98759 0.01241 0.365402 "t o-p.968a® ' 0738520
. ¥ [RFRAPEY A U SO nITeE T
26 o 0.72044 0.27956 1.05%00% 1.19020% 0.85110%
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A Composite Stepwise Regression Prediction

Method with Minimum Variance
Chen llanweti
Abstract

This paper presents a composite stepwise regression prediction method which
is more precise and reliable in prediction than the single stepwise regression
equation,

Under different confidence level, several stepwise regression equations are
selected, In a sense of minimum mean square, a variable optimal composite pre-
diction equation is established, The composite coefficient established is a variable
coefficient in connection with predicted values at different time, It reflects
timely the variation of single stepwise regression equations with time and thus
makes full use of their predicted informations,

A series of recurrence formulae in the whole computation are derived for

use in programming,



