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Abstract:

This research dealt with the construction of several models of different (SVM) models to obtain
the best model that helps to predict in the short term global gold prices, based on the monthly time
series data of global gold prices for the period from January 2000 to September 2022 by 273 views,
by comparing these models according to the lowest values of the criteria, namely training error and
the number of support vectors, to find the most appropriate model for analyzing the data of interest,
and the results found that The (SVM) model, which contains, C = 10000, y=50., and which has the
lowest values for the evaluation criteria, is the most appropriate and appropriate model for data
analysis, in order to predict the future global gold prices, and based on this model, global gold prices
were predicted until the end of April 2023, and the predictive values followed the same behavior for
the original series, which indicates the efficiency of the model.

Keywords: SVM model, forecasting, time series.
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Nu

Num mb

Model Cost Sl Error LR Model Cost | Gamma erred ers
a of of

SVM SV

M

Model 1 1 0.0001 2671: 1.95 246 Model 8 1 0.5000 20374.329 | 138
Model 2 1 0.0005 19482 1.93 242 Model 9 1 1.0000 11589.258 | 133
Model 3 1 0.0010 134877 1.22 232 Model 10 1 10.0000 3714.701 92

Model 4 1 0.0050 | 58830.338 | 219 Model 11 1 30.0000 | 2972.196 77

Model 5 1 0.0100 | 54201.121 | 214 Model 12 1 50.0000 | 2407.225 67

Model 6 1 0.0500 | 50068.012 | 210 Model 13 1 70.0000 | 2230.448 66

Model 7 1 0.1000 | 48409.078 | 199 Model 14 1 100(')000 2200.944 65
M;);I el 10 0.0001 1346f3'92 232 Model 22 10 0.5000 14184.892 | 135
Model

16 10 0.0005 | 58694.515 | 218 Model 23 10 1.0000 9563.111 139
Model

17 10 0.0010 | 54495.823 | 215 Model 24 10 10.0000 3474.837 88
Model

18 10 0.0050 | 51393.105 | 211 Model 25 10 30.0000 2303.016 66
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Mfge' 10 | 00100 | 50410576 | 212 | Model26 | 10 | 50.0000 | 1942.251 | 64
Model
0 10 | 0.0500 | 48763.666 | 208 | Model27 | 10 | 70.0000 | 1989.096 | 60
Mgfe' 10 | 0.1000 | 42154.214 | 196 | Model28 | 10 100(')000 1988.773 | 61
Model
2 100 | 0.0001 | 54514.436 | 216 | Model36 | 100 | 05000 | 10919.15 | 143
Model
0 100 | 0.0005 | 52192.499 | 210 | Model37 | 100 | 1.0000 | 8718.942 | 140
Model
o 100 | 0.0010 | 51637.582 | 213 | Model 38 | 100 | 10.0000 | 3219.319 | 83
Model
o 100 | 0.0050 | 49844.346 | 212 | Model 39 | 100 | 30.0000 | 2005.038 | 62
Model
o 100 | 00100 | 49781.21 | 213 | Model 40 | 100 | 50.0000 | 1960.42 | 59
Model
o 100 | 0.0500 | 44452.795 | 199 | Model 41 | 100 | 70.0000 | 1979.176 | 61
Mgge' 100 | 0.1000 | 28421.385 | 160 | Model42 | 100 100(')000 1937.016 | 61
Model
43| 1000 | 00001 | 52000211 | 207 | Model50 | 1000 | 05000 | 9905486 | 139
Model
41| 1000 | 0.0005 | 51100516 | 211 | Model51 | 1000 | 10000 | 7430004 | 130
Model
4e | 1000 | 00010 | 50310817 | 210 | Model52 | 1000  10.0000 | 3031779 | 82
Model
45 | 1000 | 0.0050 | 49686.806 | 212 | Model53 | 1000 | 30.0000 | 1859.093 | 61
Model
4y | 1000 | 00100 | 49539442 | 213 | Model54 | 1000 | 50.0000 | 1902728 | 56
Model
4 | 1000 | 0.0500 | 30980696 | 164 | Model55 | 1000 | 70.0000 | 1915316 | 58
Mjge' 1000 | 0.1000 | 24580.808 | 163 | Model 56 | 1000 1006000 2058.16 | 62
Mg;'e' 10000 0.0001 | 51574.446 | 208 | Model 64 10000 05000 | 9418.367 | 143
Mgge' 10000 0.0005 | 49900.453 | 212 | Model 65 10000 1.0000 | 6380.051 | 117
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Mgge' 10000 0.0010 | 49803.965 | 212 | Model 66 10000 10.0000 | 2741.879 | 76
Mgge' 10000 0.0050 | 49619.419 | 212 | Model 67 10000 30.0000 | 1880.887 | 61
'V'gfe' 10000 0.0100 | 48923.874 | 211 | Model 68 10000 50.0000 | 1857.969 | 57
Mgge' 10000 0.0500 | 26198.243 | 169 | Model 69 10000 70.0000 | 2013.503 | 59
Mé’ge' 10000 0.1000 | 22507.451 | 143 | Model 70 10000 1006000 2111.099 | 62
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C =) b s lldg dalizell (SVM) 723l (0 g 3kl des 5las by podin Akl 7 3903 Juadl 3udsily
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(3) ozl G cnsn 52
Al el cadd! el §ylsll (SVM) 73l (3) Jsua

_ Numbers of
Model C Gamma Training error Support Vestors
Model 14 1 100.0000 2200.944 65
Model 26 10 50.0000 1942.251 64
Model 42 100 100.0000 1937.016 61
Model 53 1000 30.0000 1859.093 61
Model 68 10000 50.0000 1857.969 57
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25387 e Auliatus @8 Launy 54000 (8 dolimiad @i | cpe ] Slezmie s g caoyuad! Uased @uall J8T 4S5y cUdg
:JW () Jsazdl IMS (e 23 g 2023 (L) 5 2022
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(€ =10000,y = 50) e gizs I (SVM) 7390 L Lkl il :(4) oo

ol L L ol
Oct/ 2022 1659.939
Nov/ 2022 1737.796
Dec/ 2022 1913.467
Jan/ 2023 2192.505
Feb/ 2023 2564.678
Mar/ 2023 3004.766
Apr/ 2023 3476.14
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