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Highlights

e Two different Locally Weighted SVR models are generated.

e Their performance is benchmarked against traditional SVR techniques.
¢ All models forecast and trade European ETFs.

e The RBF, the Wavelet and the Mahalanobis kernel are examined.

e A novel statistical SVR input selection procedure is introduced.



Download English Version:

https://daneshyari.com/en/article/4959976

Download Persian Version:

https://daneshyari.com/article/4959976

Daneshyari.com


https://daneshyari.com/en/article/4959976
https://daneshyari.com/article/4959976
https://daneshyari.com

