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Application of GRNN Model Based on SSA in Financial Time Series

Liu Zunxiong, Zhou Tianqing
(School of Information Engineering, East China Jiaotong University , Nanchang 330013, China)

Abstract: Singular spectrum analysis (SSA) is a kind of non-parameter and independent model time series anal-
ysis technique, which can be suitable for analyzing and studying nonlinear, non-stationary and noisy financial
time series. Nowadays, the prediction based on SSA often adopts linear recursion, BP neural network and others
as its models. However, the prediction accuracy and training speed is not perfect. Therefore, this paper proposes
a new method called general regression neural network (GRNN) based on SSA that uses reconstructed series of
components from SSA as its inputs and makes the closing price of tong fang as test data to forecast daily closing
price. Experimental results show that the improved method is much better than original one and also slightly bet-
ter than GRNN.

Key words: SSA ; GRNN; LRF; financial time series; forecast
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