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Random
Forest

NO |sfi GBDT 53 BER e BER DT BE REE

1-1 1 0.936764 | 0.063236| 6.32%| 0.870726 | 0.129274|12.93%| 0.902545 | 0.097455| 9.75%

1-2 1 0.763295 | 0.236705| 23.67%| 0.744367 | 0.255633|25.56%| 0.7382 0.2618| 26.18%

1-3 | 0.70848 | 0.745988 | 0.037508| 5.29%| 0.838148 | 0.129668| 18.30%| 0.902545 | 0.194065| 27.39%

1-5 | 0.831579 | 0.899758 | 0.068179| 8.20%| 0.863488 | 0.031909| 3.84%| 0.902545 | 0.070966| 8.53%

1-11| 0.830666 | 0.763295 | 0.067371| 8.11%| 0.761752 | 0.068914| 8.30%| 0.7382 | 0.092466|11.13%

1-13| 0.875211 | 0.936764 | 0.061553| 7.03%| 0.870726 | 0.004485| 0.51%| 0.902545 | 0.027334| 3.12%

1-16| 0.431682 | 0.763295 | 0.331613| 76.82%| 0.742996 | 0.311314|72.12%| 0.7382 | 0.306518| 71.01%

3-1 1 0.938901 | 0.061099| 6.11%| 0.800863 | 0.199137|19.91%| 0.902545 | 0.097455| 9.75%

3-3 | 0.830666 | 0.809943 | 0.020723| 2.49%| 0.683251 | 0.147415|17.75%| 0.661293 | 0.169373| 20.39%

3-4 | 0552578 | 0.60829 | 0.055712|10.08%| 0.68192 | 0.129342|23.41%| 0.661293 | 0.108715|19.67%

3-5 | 0.669763 | 0.714456 | 0.044693| 6.67%| 0.750545 | 0.080782|12.06%| 0.7382 | 0.068437(10.22%

3-6 | 0.643709 | 0.673135 | 0.029426| 4.57%| 0.713973 | 0.070264|10.92%| 0.661293 | 0.017584| 2.73%

3-8 | 0.758887 | 0.68998 | 0.068907| 9.08%| 0.656831 | 0.102056|13.45%| 0.661293 | 0.09759412.86%

3-8 | 0.758887 | 0.739579 | 0.019308| 2.54%| 0.771999 | 0.013112| 1.73%| 0.7382 | 0.020687| 2.73%

3-9 | 0.413568 | 0.41792 | 0.004352| 1.05%| 0.621074 | 0.207506|50.17%| 0.661293 | 0.247725|59.90%

3-10| 0.429645 | 0.430124 | 0.000479| 0.11%| 0.639482 | 0.209837|48.84%| 0.661293 | 0.231648|53.92%

3-11 1 0.899758 | 0.100242|10.02%| 0.863488 | 0.136512| 13.65%| 0.902545 | 0.097455| 9.75%

3-12 1 1.00408 0.00408| 0.41%]| 0.795087 | 0.204913|20.49%| 0.661293 | 0.338707|33.87%

GBDT 10.48% RandomForest 20.77% DT 21.83%
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Random
Forest

NO |mfs GBDT RE BEE RE BEE DT RE BMEX

1-1 1 0.937861 | 0.062139| 6.21%| 0.880461 | 0.119539| 11.95%| 0.922909 | 0.077091| 7.71%

1-2 1 0.987163 | 0.012837| 1.28%| 0.828167 | 0.171833|17.18%| 0.922909 | 0.077091| 7.71%

1-3| 0.70848 | 0.708982 | 0.000502| 0.07%| 0.739784 | 0.031304| 4.42%| 0.777276 | 0.068796| 9.71%

1-5 | 0.831579 | 0.9165 | 0.084921|##### | 0.862584 | 0.031005| 3.73%| 0.922909 | 0.09133|10.98%

1-11| 0.830666 | 0.838306 | 0.00764| 0.92%| 0.822155 | 0.008511| 1.02%| 0.922909 | 0.092243|11.10%

1-13| 0.875211
1-16| 0.431682
3-1 1

3-3 | 0.830666
3-4| 0.552578
3-5 | 0.669763
3-6 | 0.643709
3-8 | 0.758887
3-8 | 0.758887
3-9 | 0.413568
3-10| 0.429645
3-11 1

0.937861
0.433532
1.00103
0.834249
0.552896
0.671169
0.644699
0.759674
0.758933
0.413755
0.428679
0.9165

0.06265
0.00185
0.00103
0.003583
0.000318
0.001406
0.00099
0.000787
4.6E-05
0.000187
0.000966
0.0835

7.16%
0.43%
0.10%
0.43%
0.06%
0.21%
0.15%
0.10%
0.01%
0.05%
0.22%
8.35%

0.880461

0.66714
0.830444
0.718211
0.650534
0.753097
0.770675
0.707043
0.724854
0.609401
0.636299

0.00525
0.235458
0.169556
0.112455
0.097956
0.083334
0.126966
0.051844
0.034033
0.195833
0.206654
0.862584 | 0.137416| 13.74%

0.60%
54.54%
16.96%
13.54%
17.73%
12.44%
19.72%

6.83%

4.48%
47.35%
48.10%

0.922909
0.589035
0.777276
0.589035
0.777276
0.589035
0.777276
0.589035
0.777276
0.589035
0.589035
0.922909

0.047698
0.157353
0.222724
0.241631
0.224698
0.080728
0.133567
0.169852
0.018389
0.175467

0.15939
0.077091

5.45%
36.45%
22.21%
29.09%
40.66%
12.05%
20.75%
22.38%

2.42%
42.43%
37.10%

7.71%

3-12 1 0.993532 | 0.006468

GBDT

0.65%
2.03%

0.736522 | 0.263478|26.35%
RandomForest 17.82%
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3. Gradient Boosted Tree (GDBT:AJfl~7— AT
S4 U 7R)
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