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i: Pi=P'*A*B*C*D; P=X (PI*fRERH), P : P-RHEIRHNMEEMNSE, Pi-fFd
RN, P-TITLRBEHINME, A-RBBEREERE, B-HHRREBIER
#, C-RIFEREBIERE, D-MIIERBIERE,

AR TGN T RORFK KSR, FIFRMETREARME, WaEREIEREYR
BECANERIENYRNMENTSE . WRZEHEAR: V=a/(r-g)*[1-
(1+g)/(1+n)], X : V-IREIMAS, a-tRROMEFESEE, r-iRMREME, g-WEF
BIBE, n-IRNMBERERER,

REMIER (Decision Tree) RESMBMBERKEMRNEM £, B
REMERNFPMENPLEXTFETSOME, TNREXK, HERERTTHER
RAMGE, REVNEHEBESTN—MERE,

SVM &8, FiFmEHL (Support Vector Machine, E&#A SVM, X3
XFHEMNZRESESEASFPLABENEERNZIRBESHXNEIEE,
BE—AINEXH, BNIEIORIFTCABFRANERPH—PHE—, SVM Il
ZHEZEZE—NBHNIA D ERARNES 2 —HER, EEANIFMER Tty
HEE, S, BEERBIRRE, SVM o LAFEREREIF .

ZrEAER, EEPASHP, NRERIABNUALHELE, HRASTHE
Q. EXE, —MUREERSSNMEREERN, HSNMEESNERMNAEGHRER
M EHATTEEE, KRE— P EZERTRVHGITEER, EFEXR.

BENHEAEAR— M ESSMNRENNS R, FEERHNZERI BB
HNEXINRBME . XN T EMNR E S Breimans B9

"Bootstrapaggregating" #8;%#1 Ho B"random subspace method" LARRE&E R K
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¥ E Lt 7 [ )3 # GBDT(Gradient Boosting Decision Tree) X 1Y
MART (Multiple Additive Regression Tree), —MiERRNREREE, ZHEEH
ZRRENAR, FFIENNESCRINERBMRLER, SERREZMA SVM—E
WINARZHRENRENE L, GBDT HRIWMEETIW (RE2224%) , GBDTHE%

gEaFEN, FEERATUATSE,

(2) . HrigEH

A 2021-10(2021-11(2021-12|2022-01 | 2022-02|2022-03

B (7T/FEHK)| 4,207 4,269 4,165 4,022 4,267 4,197

x: BEERHEHTEBRESHE, ERNHSE,

. ANMERRERERH

RIRMEZMERA: 481,195 7T

RRMFZANERBRPE: 20235048148

A, 5H
RRMEANTASIRRER . AEBBRAEHT, BRAFERLE, AFEXNSE
HIENSEM . ESIE . ERtERR,
RRXMEANMEREDHBERERAK DR EMRRRERALZEHEREA
—F (B 2022F048150#&EXE2023F0481401k) , EEMFHHERXKE
FBEE—FHEMRNRRETN, FERHTAMN
REAMERARBERNOMXBER, FERKARBEHMERATERHANES

R, RESE, REAYEINTFERNINEREIBERIT,
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