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Price forecasting model based on linear backfilling and
adaptive sliding windows

ZHU Quan-yin', YAN Yun-yang', ZHOU Pei' , GU Tian-feng’
(1. Faculty of Computer Engineering, Huaiyin Institute of Technology, Huaian 223003, China;
2. Hydrology-Water Resources and Hydraulic Engineering, Hohai University, Nanjing 210098, China)

Abstract : The accuracy rate of commodities price forecast based on Web mining is lower because of the network noise.
In order to increase this accuracy rate, a novel price forecast method and a comprehensive price forecast model based on
the linear backfilling and adaptive sliding windows algorithm were proposed. This comprehensive price forecast model
was utilized in the commodities price forecast for cell phone and gold market. Experimental results showed that the
mean absolute error of this proposed model could get more than 99 percent accuracy rate. In addition, the anti-noise
performance of the webpage commodity price data extraction was improved. At the same time, this method could also
solve the problem that the existing vendors only had the historical sales price data but did not have the forecasted price
based on a plurality of vendors, which could also provide basis for the commodities market forecast and analysis.
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Sony EricssonMT151 2388 2383 2388 2680 2680 2680 2436.7 2485.4 2534.1 2582.8 2631.5 2680.2 10.15~10.20

Samsung S5670 1299 1299 1299 1299 1299 —

Nokia E72i 1879 1788 1788 17838 1788 1788
HTC A510c 1879 1879 1798 1798 1799 —
Motorola MES11 999 999 999 999 999 —

1299.0 1299.0 1299.0 1299.0 1299.0 —

1863.0 1847.0 1831.0 1815.0 1799.0 —
1079.0 1059.0 1039.0 1019.0 999.0 —

10. 18 ~10. 22

1863.8 1848.6 1833.4 1818.2 1803.0 1787.8 10.15~10.20

10.19 ~10. 23
10.16 ~10. 20
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Fig.1 Forecasting MAE after using liner backfilling
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Fig.3 Forecasting MAE using average backfilling data
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