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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-
Discovering Stock Price ARMA by merging the ARMA model with the improved GM (1, 1)
T model. In order to overcome the drawback of directly modeling
original stock index, we...
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