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i BREFREFRELE. BRXE | ARFEACEEERERSHNTERMAITHNER
HITBR . L ESREXALETHEERNESNE, BXERRE AT RE VAR

HEEE, UEE, UERADEREBEEANTANE, REE,

(=) - HAEE
EENEHTEMTEN, 2 T7TZUBRALNEFMEERBTMETE, B
B E X S EF I ERERNMEERHTES ARITE .
AREMRERYRBE T RER . SVM, SxEARNGFHERL. #E LHEAE
MESRRMUERESRASE , s, WEERTHN . 1BIE (B EaHn
) ETMEFEGNARENRE . WEE. ReFEE. BaE. EEmMMEEE
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RAZRRPENNREGHHNRNERBEMEFNFIE, AEEEFUENE
I BRERIRSMIHENTSZ . SHWENMBRETENNAEHNE2 RN
EMUSRPGES S NEEHT AR S EMNRNEN RS ETHE NERHE,
HBRESHREERNENHRNENTRNE, RERAENHREGNEEAR
mEaMESERNANESTNEMEZE.

bERERER—EMEN LS, BelSHENMTRIHTHE, RERANE
S ot s MR T A BE SRS M KMHEMERAE . R EL
I: Pi=P*A*B*C*D; P=X (PI*{LERH), Hd: P-FHEIFNMAENE, Pi-F
IREIELEME, P-THBEZTHNME, A-ZEBREERY, B-THRREER
¥, C-KEEREERY, D-THEREERY.

BRI RERER S, FERMENERLE. WRMEERRY
wEEAMESRENTRINMEN G ZE . WEETEARK: V=a/(r-g)*[1-
(T+g)/(1+r)], 0P V-iREBMNE, a-inlMESEE, r-irlMIRME, g- RS
BIEE, n-HRREMERER,

RERWMEE (Decision Tree) EEESHNEMERA EMENETN L, EiTa
REMRRPFMENHEEATETIOMEE, FNHEERE, HBEATHER
RaFE, RENGESRSWN—MERE,

SVM 8 ZiF@EEH (Support Vector Machine, #fE#RA SVM, X&
EFRAENEEESESERSFROFRRNEEANSIERSEXNSEIEE,
SRS, SMIGSAEREAETFENERPH—PIHB—, SVM Il
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A8, UbHh, EIENBEIREE, SVM tRe] IR REE!EF

ZxEFRR, EEAESHS, UREATHATLLLNEER, MRS xE
3, EXLE, —HNKREEEESZTERREREN, A TETENRNASHER
MlSETEEE, ERA—TEEEHTMUNETESR, EFaEER.

BHAAEEAE— T ESSTRENND%E, FEERHRNEZ BT
HBENRNARBAE . BN FE M E E & Breimans &9
"Bootstrapaggregating” #iZE#] Ho Bl"random subspace method" LIEIERE
WES .

# E L 7 [ 3 % GBDT(Gradient Boosting Decision Tree) 3 0y
MART(Multiple Additive Regression Tree), B—#i2{CREREE, Z8EH
SRRRWER, FENNSERNERBREER, EEREL M SYM—iE
EIANARZHAEDEEINEZE . GBDT FHMREEREH (FRES2H ) , GBDTE®E

EEFN, AREHRILETSE,

(=) ~ NEED

Bz 2018-11|2018-12,2019-01 |2019-02 |2019-03 | 2019-04

B (7/FHEEK)| 11,186 | 11,499 | 11,102 | 11,332 | 10,993 | 11,263

T BECHANERHTERESHE, SRIUMEE,

B, AfERRERTEE

RSN ERM: 1,380,376 7
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FXRMEANTHERER, IERBENEHRT, BREAFLALE, AFETSE

SIRBISENE , B, BRERE.

ERMEBNMERETEERERARDBEHRARERANENEREA

—£ (B 2019505808012 F 20200580701 ) , EEMFEHHGEARE

eI —FREMRREESE, BEFRHTEMN,

FTENMERARBENNXEESR, SARFAEBEIHERFHHESHANEG

R, MHENSE, REABETHARFARONERRIELRRE.
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