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The interval combination forecasting model based on
interval number distance and IGOWLA operator

HU Lingyun', YUAN Hongjun®, ZHOU Jie’
(1. School of Management Science and Engineering ; 2. School of Statistics and
Applied Mathematics : Anhui University of Finance and Economics s Bengbu 233030, China )

Abstract: In the problem of forecasting uncertainties described by interval numbers. due to the different preci-
sion of each single forecasting method at each time point, the fixed weight interval combination forecasting
model has the shortage of fixed weight. In this paper, the induced generalized ordered weighted logarithmic
averaging (IGOWLA) operator is introduced. Using the interval number distance as the optimal criterion, a
variable weight interval combination forecasting model based on the IGOWLA operator is constructed. The
empirical analysis shows that the interval combination forecasting method can improve the prediction accuracy
and is an effective forecasting method.
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