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Comparison of single and ensemble support
vector regression model for stock price
prediction
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Reza Avriafar 3, PhD Student of Economics
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Abstract: Capital accumulation and proper asset management play a crucial role in the economic growth of countries. The
significant impact of this factor, as well as its importance, can be clearly observed in the system of most countries, especially
capitalist systems. The capital market is one of the most appropriate places to attract small assets and use them in order to
grow and improve a company and also increase the personal assets of investors. Therefore, correct investment helps
individuals to manage the surplus of their incomes properly, enabling them to attain the necessary capital to achieve their
goals. Essentially, stock prices are nonlinear and chaotic, hence investing in the stock market carries a high risk. To minimize
this risk and reduce hazards, an efficient system is required that can predict future stock price movements with high accuracy.
Given the importance of this issue, machine learning models have shown suitable performance in this area. Machine learning
algorithms have the ability to model nonlinear and complex systems. In this research, a novel collective approach based on
Support Vector Regression constructs a composite or hybrid model that enjoys high accuracy and speed in predicting stock
prices. The stocks used in this research are the ten index-making shares of FOLD, TAMN, PKLJ, MSMI, PNES, PTEH, PNBA,
IKCO, SIPA and PARS, considered in the period from 2021-03-27 to 2024-07-21. Based on various criteria, the results
demonstrate the superiority of the collective Support Vector Regression method over the conventional Support Vector
Regression method and the Random Forest approach.
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* Sayyed Mohammad Hoseini, sm.hoseini@abru.ac.ir



3 AE3 Gaotm Sln @Al (e 5 8 b
ol sl sl b gl L S, st S pde
Osmen ol 6,880 5 Cilie gladde S 5 (g
Slssg L1y e SVR) Tolziy by 05w 5, 5 'K

.Aﬁybgbﬂqﬁm}&ﬁgiﬁbﬂw)aw

o133 s g 90 plem Ced i Sl (SSosbe
oSl ez bl la s, 5l eslinad das S, 5l S
oo &S B Sl b i, cpl el O S5 5 e3le
wils pasie Sieen 5 BL| anals 5 Jiee sla iz
3B ol (ol Slusal el Sl el 5L L
53 plew Cnd 383 ity S LD e S
SYLCEs (an i Ladsa Sl Sodas o je )l

el

3 Soskd i 5 0l Coyln bl Glaaas s
IS e e Sed gt b sl B aS
S el 0ds L (IS e s e 53 pll sla Al
Osom S5 ladae Sl eslinal caines ool 55 ke gl s, Sl
St S iy wa b ol - s ol Ol ls

2 Support Vector Regression
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