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Prediction model of noniterative least squares SVM based on quadratic Renyi-
entropy

Abstract: A learning algorithm of noniterative Least Squares Support Vector Machine (LS-SVM)
based on quadratic Renyi-entropy was proposed in the article by using quadratic Renyi-entropy in
financial distress prediction. By comparing the model of LS-SVM based on quadratic Renyi-entropy with
traditional LS-SVM, standard SVM, binomial Logistic regression model and Back Propagation Artificial
Neural Network (BP-ANN), this paper concluded that either the number of training samples or the
computing time, the model of noniterative LS-SVM based on quadratic Renyi-entropy is remarkably
better than the others, as well as the stability. Indicated by demonstration analysis, the model of
noniterative LS-SVM based on quadratic Renyi-entropy is successful in financial distress prediction.
Meanwhile, although the number of input variable has been reduced by conspicuity test and gene

analysis, the accuracy rate of the prognosis still reached 88%. In a word, the factor analysis method has LS E(E PSS e

been successfully proved in the article.
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