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Abstract:

properties, selected kernel functions according to data properties, made use of Genetic Algorithm (GA) theory to realize

Price forecasting is of great importance in power market, this paper used data mining techniques to extract implicit data

Self-Adapting Support Vector Machine (SA-SVM), and then used similar samples and adjacency samples to train SVM and synthesis
the final result noise-freely. When examining this method using NSW market data in Australia, we found that one day forecasted
mean absolute percentage error (MAPE) was much better than Neural Network method and pure Support Vector Machine method.
When extending forecasting sample ,we found one week forecasted result indicated that SA-SVM could not only study valuable
information and get rid of noise, but also trace power price peaks and get quality forecasting results of good generalization and proper
study.
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