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Generalization and application in time series forecasting
of the least square support vector machine method

Xiang Xiaodong
(School of Management , Fuzhou University , Fuzhou 350002 , China )

[ Abstract] According to the theory that the present data contains more future information than historical da-
ta in time — series, the paper extends the prediction method of least square support vector machine and obtains a
more general prediction model of least square support vector machine,and develops algorithm of the extended pre—
diction model. Prediction examples of two time — series show that the extended model is more effective. Therefore it
improves the value of the prediction method of least square support vector machine.

[ Key words | least square support vector machine ; generalization ;time series ; forecasting
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