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SUPPORT VECTOR REGRESSION/FORECAST/TIME SERIES

Currently, there are efforts to find new techniques in forecasting in order to
improve precision and speed. The improvement is achieved by using new technique
or a combination of techniques.

This research aims to optimize support vector regression in forecasting time
series by using the error to increase the accuracy of the model. The five datasets used
in time series analysis are the daily temperature of the Fisher River, monthly milk
production, the sea level pressure data at Darwin, carbon dioxide concentration at
Mauna Loa mountain, and the atmospheric pressure difference between Tahiti and
Darwin. The precision of the proposed model is compared against the traditional
support vector regression and the ARIMA models using the Mean Squared Error, root
mean squared error, Mean Absolute Percentage Error, mean absolute error and the
Correlation Coefficient metrics. From the experimental results, the proposed method

can improve precision of the support vector regression technique.
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