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(Bayesian Model Average )
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Simulated Example 3
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MAE of Ensemble — ALL

COA(859)
CA(BOS)

—— CLIPER(0.572)

(0.582)

—— EW(0.503)

MAE CCA CA CLIPER BMA EW
N4 .32 .32 .16 .18 .22
N3.4 41 .29 .21 .23 .25
CORR CCA CA CLIPER BMA EW
N4 .81 72 .95 .94 91
N3.4 .76 .84 .83 .92 .90
RMSE CCA CA CLIPER BMA EW
N4 41 .50 .20 .22 .28
N3.4 .80 43 .26 .28 .30
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MAE of Ensemble — ALL
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MAE CCA CA CLIPER BMA EW
N4 41 .34 .36 .32 .33
N3.4 .53 41 .39 .38 .36
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N4 .55 .70 .67 .73 .73
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N3.4 .67 .64 .51 .54 A7
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MAE CCA CA CLIPER BMA EW
N4 .64 .53 .60 .56 .54
: N3.4 .72 .57 .68 .63 .58
E CORR CCA CA CLIPER BMA EW
E N4 .003 17 -1 .04 .07
a N3.4 .08 .13 -2 -.05 .05
RMSE CCA CA CLIPER BMA EW
N4 .79 .73 .74 71 .68
N3.4 .96 .78 .86 .83 .76
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