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Research on Stock Price Prediction Based on Fuzzy Proximal
Support Vector Regression
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Abstract ; Stock price forecasting is the basis of the formation of investment strategy and the development of risk management model. In
order to reduce the influence of noise information in the trend of stock price change and investors’ different preferences for two kinds of
stock price prediction errors on stock price prediction, we propose a stock price prediction model based on fuzzy approximate support
vector regression (FPSVR) based on signal-to—noise ratio. Firstly,the input variables of signal-to—noise ratio are constructed ,and then
fuzzy membership degree and bilateral weight measurement methods are introduced to support vector regression (SVR) model. Finally,
with the help of the 2008 —2019 stock time series day data of the 300 component stocks in Shanghai and Shenzhen, according to the
volatility of the stock market,it can be divided into three stages ( bull market, bear market and shock market) , and three benchmark
models are established for comparative analysis. The results show that compared with the three benchmark models, the prediction error of
the proposed model is the lowest. Compared with the original SVR model,the FPSVR model can better predict the stock price in the bull
market and volatility stage.
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