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A Stepwise Regressive Integrated Optimal Prediction kMethod

with Freedom of Distribution and Slide Coefficient
Chen Jianwei Wu Shaomin
(Department of Managyement Information Science)
Abstract A stepwise regressive integrated optimal predi&_:tion method with freedom of distributioﬁ and
slide coefficient is presented in this paper. The method is characterized by 1) transforming data into
rank so as to remove the confinement of normal linear model; 2) poolinformation from several factors
by “sum of rank”. So as to make use of infomation from a last amout of factors; and 3) forming multi-
ple stepwise regressive equations with cyclomatic numbers under different confidence levels, and then
forming a freely distributed dvnamic optimal integrated prediction method by synthesizing the informa-
tion from these stepwise regressive equations. Its integration coefficient relates to the predicted values at
different time. thus the reliability can be promoted by making use of information of observed valués at

different time. The method is exemplified at the end of the paper.

Key words  slide coefficient,factor of rank-sun. prediction equation



