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GM (2,1) recursive forecasting model based on
equal dimension and new information

YUE Yun, LU Guangyue, LIU Di, DONG Jingyi

National Engineering Laboratory for Wireless Security, Xi’an University of Posts and Telecommunications, Xi’an 710121, China

Abstract: Aiming at the problem that the solution of GM (2,1) whitening equation affects its prediction accuracy, a
new prediction model dubbed GM (2,1) recursive prediction model of equal dimension new information was pro-
posed. The model was deduced from the grey differential equation of GM (2,1) mode, which could avoid solving the
second-order whitening equation, solve the problem that the errors between equations and differential equations for
conversion, and update the model parameters combining the idea of equal dimension and new information. Both the
simulation and analysis of the example demonstrate that the proposed method is more effective and practical.

Key words: GM (2,1) model, whitening equation, grey differential equation, equal dimension and new information,

recursive forecasting model
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