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A study of hybrid prediction model considering risk reduction for economic indicators forecasting 
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 In this paper  we have proposed the hybrid prediction model considering risk reduction for economic indicators forecasting  
The proposed hybrid prediction model consists of multiple regression model and artificial neural network  We apply the 
proposed hybrid prediction model to Nikkei 225 futures price  Based on the simulation results  we report the result that it is 
possible to avoid risk by suppressing the maximum prediction error rate and standard deviation while keeping prediction 
accuracy in the proposed hybrid prediction model with Nikkei 225 futures price  
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/
No PE-18-172 PSE-18-148 2018  

1  

0.57304  0.55162  0.61871  

3.24710  3.27940  3.87510  

0.00083  0.00036  0.00129  

0.52846  0.52882  0.55751  
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