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PWEV PSO Based Weighted Ensemble Algorithm for Volatility Modelling

Description

PSO Based Weighted Ensemble Algorithm for Volatility Modelling

Usage

PWEV(Data, SplitR)

Arguments

Data Univariate Time Series Data

SplitR Split Ratio

Value

• TrainFitted: Fitted values for the train series

• TestPred: Prediction for the test series

• Accuracy: Accuracy metric of the proposed model

• Weights: Weights of the ensemble

References
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80(2), pp.1568-1597.

Examples

library("PWEV")
data<- as.ts(rnorm(200,100,50))
Result <- PWEV(data, 0.9)
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