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Abstract:  With the increasing requirements of the predicting technologies for engineering, in this paper, a probabilistic pre-
diction approach based on Local Support Vector Regression (LSVR) and interval estimation of its error is proposed to cope with the
shortage of existing prediction methods. By means of the proposed approach, LSVR model is used in point prediction to suppress
noise interference, while the prediction reliability and accuracy could be improved, and the errors intervals, which avoid the distribu-
tional assumptions, could be gained by using nonparametric kernel estimation to the forecast errors. Then combining the point predic-
tion results and errors intervals, the forecast confidence intervals are obtained . Furthermore, joint forecast confidence intervals are al-

so proposed. Finally, the proposed model is performed through simulations by applying it to the data from a real power system and a

district heat supply system.
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