Al B S E B BT A Tl . RFECV RFfibiz £
55 DNN 8

BEN, X, BER°, BRT Hx'

2. EIBYIMERR KT EiRERF e, £ig 201620
DOI:10.61369/ASDS.2026010006

i E 1 AXRET A ERSESHEMETRNN “BEEmEE + BIERE + REFS” NE—EZE8IER, ERRiTEsT
BHRMITSEL AR EIBEGE, H5EATHEEMSIURATRUBE, 5%, ETERAASHAEREEE
EaE, HHE—SHREBREENES7AREXN—BNRY, EXAMERUNARIIFEHEARERA, BEX,
SIALL SVR AEZF 23 RFECV #IT RIS R R WBIEMRE, REBXENEEE. RAEHRBESIE,
PRAREEHMEIRE, &5, @EFFXE CNN- LitEHESEES DNN EEHTINIT, SRRAMABLEE
REMAERNIREEREEANRE, ANNRESERSERZEEMEESIES, ZRENERSAAET: g
EEMUXAESHECHBRATEIBEE, S8R ERESRERERSREMEZLEN, ERTSEERNE
FHIRFTRIES

X B i\ : ZFEHENE; STRMERNLSE; RFECV BIMBEHR; ZiSMEEA; SESEENEREN

Gold Futures Price Forecasting Incorporating Public Sentiment: RFECV
Feature Selection and DNN Model

Yang Zifan", Zhao Yiqging', Xu Haoran?, Pan Chenyu’, Xiao Yao'
1.School of Statistics and Data Science, Shanghai University of International Business and Economic,Shanghai 201620
2.School of International Business, Shanghai University of International Business and Economic,Shanghai 201620

Abstract : This paper proposes a unified modeling framework for gold futures price forecasting, integrating
“sentiment indicator enhancement + feature selection + deep learning.” It focuses on converting multi—
platform Chinese comments into computable sentiment features and fusing them with traditional market
variables to enhance prediction accuracy. First, sentiment intensity is constructed based on sentiment
dictionaries and word segmentation results. Furthermore, a consistency coefficient is derived for the
rolling 7—day correlation between sentiment volatility and price movements, enabling textual information
to enter the model as time series data. Second, RFECV with SVR as the base learner is introduced for
recursive feature elimination and cross—validation screening, retaining key price variables, technical
indicators, and sentiment features to reduce dimensionality and suppress noise. Finally, a CNN-linear
regression hybrid model and a DNN model are constructed and compared for prediction evaluation.
Results demonstrate that incorporating sentiment indicators improves overall error metrics for both
models and better captures local price fluctuations and inflection points aligned with actual market
movements. The model's utility and advantages lie in: standardizing unstructured text signals into
universal transferable features; enhancing robustness and generalization through feature selection and
deep learning; and its applicability to diverse financial time series forecasting tasks.

Keywords : Deep Neural Network(DNN); Convolutional Neural Network (CNN); Recursive Feature Elimination
with Cross-Validation (RFECV); Support Vector Regression (SVR); gold futures price forecasting
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