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Abstract

With the rapid development of China’s economy, more and more people have joined the big family
in the stock market. Because of the high noise and uncertainty of the stock market, it is very diffi-
cult to predict the price of the stock. And the more accurate prediction of the stock price is condu-
cive to the investment of people. This paper selects 2676 trading days’ data from Shanghai and
Shenzhen 300 index from January 4, 2007 to December 29, 2017 in Guotai Junan intelligence
software as the original analysis data, and builds support vector machine model and ARMA model
to analyze and make short-term prediction. Results: the data prediction model of support vector
machine and the actual data fitting degree is higher; the relative error is about 4%; the support
vector machine model can make more accurate prediction of the price of the stock market, and
can provide some reference for the study of Shanghai and Shenzhen stock market stock price.
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Figure 1. Model building flow chart
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Figure 2. The daily opening price of the Shanghai and Shenzhen index (2007.1.4~2017.12.29)
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Figure 3. The daily opening price of the Shanghai and Shenzhen index after the normalization of the Shanghai
and Shenzhen index (2007.1.4~2017.12.29)
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Figure 4. Optimal parameter graph of grid search method
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Figure 5. Prediction of error distribution of data and actual data
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Figure 6. The distribution of relative error between predicted and actual data
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Figure 7. Comparison of ARMA model and SVM fitting model
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