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Petroleum Futures Prices’ Short-term Forecasting Based on SVR

MU Xiao-gian, HE Jia, NI Xu-min, DUAN Yu-mo,LU Hao,ZHANG Zuo-quan
(Beijing Jiaotong University , Beijing 100044 , P. R. China)

[ Abstract] The support vector regression (SVR) principle is introduced into the petroleum futures forward price
and has carried on the empirical analysis by the US crude price. The results indicate that this method can fully re-
flect the petroleum forward price sequence trend and has the high precision to short term price’s forecast. Moreo-
ver, super parameter’s choice obedience certain rule, namely the majority of its product falls within a certain
range. This theory is extended to the multidimensional impact of this factor and other financial time series also.

time series prediction turning
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