ﬁﬁiﬂi FE T oD Sl e = e

Englneerlng CaTheony&3Practice s

o | Bhatar | ORI TR
RE TR = 2012, Vol. 32 = Issue (10): 2119-2128 DOI:
3 o E | THES | ZTIRE | MR o HWH—& | BE—R M )

IMCHEZRVA S T IRE

BEAT A2 kH2, RS, mwt

1. R EREERE iﬂz%'ﬁ%%ﬂiﬁﬁnﬁm, JEx 100190;
2. FZRINCEH ), kst 100048;
3. PR ARKY w2k, bt 100872

Foreign exchange reserve combined forecasting method

MAO Zhi-jiel, CAO Jie2, ZHU Qi2, WU Wu-qing3, CHEN Minl

1. Academy of Mathematics and Systems Science, Chinese Academy of Sciences, Beijing 100190, China;
2. State Administration of Foreign Exchange, Beijing 100048, China;
3. School of Business, Renmin University of China, Beijing 100872, China

.

L
SRPS S

4:3C: PDF (1372 KB) HTML (1 KB) #iili: BibTeX | EndNote (RIS) ¥ 5%k

2 RN AN Ak 46 2 B 5 T 2R e AR R IR T AR R LT TE 3 SN A 26 M A TR0 ljt 4
HRZATE AL A FERIE | %7 ARG v BN A AR P00 45 A A (O RUT X [ TR A 900 4 S EA T4 A AL 7930 T o B
S T LR TR TR 5 2R - AN it 6 RSS2 RSB IC 0r BE LPE H T M ) S a3

bAUASCHER G K
LIV EEAIRLES

CHIA :  AATHR  ANEEES KIYENl eDP  RZME BN A e
Abstract: Firstly, it makes an in-depth study on the econometric relationship between the quarter F E-mail Alert
increment of the foreign exchange reserve in China and the main macro-economic variables. It finds that } RSS

the macro-economic situation have great effect on the increase of foreign exchange reserves. Secondly,

for the first time, it puts forward the combined forecasting method of R? weight, which uses R? statistics

as the combined forecasting weight to combine the different models' results. With this method, we got the =
stable and accurate result that the foreign exchange reserves will increase continuously. Finally, it gives PER
some suggestions. P R
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