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REHE: R

Prediction and Analysis of SSEC's Yield Rate Fluctuation

LI Cong LIU Shi-qi ZHANG Wei-wei
( School of Economics, Qingdao University, Qingdao 266071, China )

Abstract: Investors are warned by the Chinese stock-market's recent huge shock that risk-management must be reviewed,

if they want to keep a stable and healthy financial market. The stock-market index's fluctuation has close relationship with the

economy. Therefore, this paper takes SSEC's yield rate as the study object, combining with its statistical characteristics. Great

fitting and forecasting results are obtained when analyzing and predicting the yield rate fluctuation based on the GARCH model

through MATLAB.

Key words: index yield rate; fluctuation prediction; GARCH model
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