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Prediction of soybean futures price in China based on
multi-frequency optimal combination model

GUO Qiangian, WANG Xinghui, ZHANG Conggiao
( School of Economics, Anhui University, Hefei 230601, China )

Abstract: To address the problem that single models such as ARIMA, BPNN, and LSTM cannot capture both
linear and nonlinear variation in the original series of soybean futures prices, a multi-frequency optimal combi-
nation model based on complete ensemble empirical modal decomposition with adaptive noise (CEEMDAN) is
proposed. The empirical results show that the multi-frequency optimal combination model outperforms single
models such as BPNN and LSTM, as well as combined models such as EMD-BPNN and CEEMDAN-LSTM
(unreconstructed) in predicting soybean futures price trends. Therefore, the model has good reference value in
forecasting soybean futures price movements.
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