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Abstract

Aiming at the samples of 390 listed enterprises, this paper firstly selects 13 initial financial indi-
cators from the 5 dimensions of profitability, cash flow, operating capacity, development capacity
and debt paying capacity, then selects 6 final financial indicators with the greatest contribution
based on the random forest’ feature importance. Secondly, this paper establishes an RF-Adaboost
model based on random forest feature dimension reduction and Adaboost prediction to predict
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whether the enterprise will be treated specially in year T using the financial indicators data of year
T-2. The empirical results show that the classification accuracy and recall rate of RF-Adaboost
model on the test set are higher than 80%. Finally, in order to verify the effect of RF-Adaboost
model, this paper also uses Adaboost, LSTM neural network, RBF-SVM, Linear-SVM and kernel
density naive Bayes models to conduct experiments. The results show that RF-Adaboost performs
best among all models, which demonstrates the effectiveness of feature dimension reduction and
the superiority of integrated algorithm.
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Figure 1. Modeling process
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Table 1. Initial financial indicators
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Figure 2. Importance of financial indicators
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Figure 3. Change of resubstitution error
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Table 2. Results of RF-Adaboost model
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