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The Application Research of Forecasting about Petroleum Futures Price
Based on Wavelet Neural Network Forecasting Method

XIAN G Xiao-dong
(Management School ,Fuzhou University , Fuzhou 350002 ,China)

Abstract : The forecagting of finance time series datais hot spot questionsin forecasting fidds. This paper givesout the learning dgorithm of forecast-
ing about petroleum futures price by combining the waveet tranform and neura network theory. The learning and testing results prove wavelet neurd
network forecagting agorithm superior to BP dgorithm and radia bassfunction network agorithm(HCM agorithm) in common use. S ,wavelet neura
network forecasting method can provide some badsfor the petroleum futures buying and sdlinges, and can popularize in other finance time seriesfore-
cagting.
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