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Volatility forecasting for fund market using grey support vector machine

GENG Li-yan, MA Jun-hai
(School of Management, Tianjin University, Tianjin 300072, China)

Abstract; As for the advantages of grey forecasting method and support vector machine, this paper proposed a grey support

vector machine model and applied it to forecasting Shenzhen fund volatility in which volatility was measured using range instead

of return’ s standard deviation. Compared with the forecasting results of v-support vector machine, the new model by this paper

was applicable to forecasting short- and middle-term fund volatility.
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