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VDM Verlag. Paperback. Condition: New. 100 pages. Dimensions: 8.7in. x 5.9in. x 0.2in.In this thesis,
we revised and proposed several models and then used them to forecast the stock index. The first
model is an improved version of the GM (1, 1) model by introducing two parameters. Then we
revised the normal hybrid model G-ARMA by merging the ARMA model with the improved GM (1, 1)
model. In order to overcome the drawback of directly modeling original stock index, we introduced
wavelet methods into the revised G-ARMA model and named this new hybrid model WG-ARMA.
Finally, we obtained the last hybrid model WPG-ARMA by replacing the wavelet transform with the
wavelet packet decomposition. For hybrid models, we estimated parameters of the hybrid models
as the whole instead of estimating parameters for each sub-model separately. To verify prediction
performance of the models, we presented case studies for the models based on a leading Canadian
stock index. The experimental results gave the rank of predictive ability in terms of the TAE, MPAE
and DIR metrics as following: WPG-ARMA model, WG-ARMA model, revised G-ARMA model, improved
GM (1, 1) model, and ARIMA model. This item ships from multiple locations. Your book may arrive...
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This book may be really worth a read through, and far better than other. it was actually writtern extremely completely and valuable. | am just very easily
will get a satisfaction of looking at a published ebook.

-- Lillie Toy

It is easy in read through easier to fully grasp. it had been writtern very completely and useful. | am pleased to let you know that here is the greatest book
we have read during my personal life and could be he very best book for possibly.

-- Miss Marge Jerde
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