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摘要 要想正确预测公司财务业绩,首先必须选择合适的预测方法。现有文献所采用的财务业绩预测模型普遍存在着泛化能力不强的问

题。本文提出用支持向量机方法来预测我国上市公司的财务业绩。为了提高预测准确率,本文还用AdaBoost算法对支持向量机进行了

改进(集成支持向量机)。在支持向量机核函数的选择上,我们采用了实验法,即对每个核函数及其相关参数的预测效果都进行了测算,以
期找出最适用的预测模型。实证结果表明,径向基核函数(rbf)的效果最好,支持向量机方法预测准确率远远高于其它方法。
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Abstract： In order to forecast the corporate finance performance,we must choose the appropriate forecast 

method.The forecast model used widely lacks generalization ability.In this paper,we propose a modified version of 
support vector machines (called AdaBoost support vector machine) to forecast financial perform ance of Chinese 
listed companies.In the choice of kernel function of support vector machine,forecast re sults are measured for 
each kernel function and its associated parameters with a view of identifying the most appropriate forecasting 
model.The experiment results show that our AdaBoost-support vector ma chine model with rbf kernel function 
compares favorably to probabilistic neural network and decision tree model.We also construct sub-industry 
financial performance prediction model for different industry.We find that the test accuracy of different industry 
varies and estimating separate models for each industry do not result in models with a higher predictive accuracy 
than the global model. 
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