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: Training data : Forecast time
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1  2      , 
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 30   1      
.      

   , , 
(DT: Decision Tree), GBM(Gradient Boosting Machine), 
 (RF: Random Forest)   4  
 .   R 3.5.1  RStudio 

1.1453  . Grid Search    
    (Hyperparameter) 
 ,   3  . 

 

     

GBM gbm 

 distribution: gaussian 
 shrinkage: 0.001 
 interaction.depth: 5 
 bag.fraction: 0.5 
 n.trees: 3000 
 cv.folds: 5 

RF randomForest  mtry: 12 
 ntree: 128 

CRF party  mtry: 6 
 ntree: 500 

 
     , 

(RMSE: Root Mean Square Error)  
(MAE: Mean Absolute Error)  , 

  1, 2  . At  Ft     
  , n   .  

RMSE = (Ft At)2 n (1) 
MAE = 1 n Ft At  (2) 
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