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摘要 通过深入研究我国外汇储备季度增量与主要宏观经济变量的计量关系,发现宏观经济形势对外汇储备增长有重要影响.提

出R2权重组合预报法, 该方法将R2统计量作为模型预测结果组合的权重, 对不同模型的预测结果进行组合加权,得到了较为稳

定而且准确的预报结果:外汇储备规模将会持续增长.对此结果提出了相应的政策建议.
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Abstract： Firstly, it makes an in-depth study on the econometric relationship between the quarter 

increment of the foreign exchange reserve in China and the main macro-economic variables. It finds that 

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 R2 weight, which uses R2 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 

some suggestions. 
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