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Abstract

A novel support vector regression method AEPSVR is proposed in this paper. First, an
approximate regression function is obtained using -SVR method, and then a new
adaptive error penalization function is introduced to enhance the robust performance of
SVR such that a robust support vector regression is derived. Because the proposed
AEPSVR here is based on -SVR, so various optimization methods for SVR can be used.
Experimental results show that the proposed AEPSVR can reduce the affect of outliers,
and have the very good generalization capability.
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