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The Research of the Periodic Features of Stock Index
Jumps Behavior Based on Hilbert-Huang Transformation
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Abstract: Stock index volatility has a key role in the research of the financial series, and its essence
is a non-linear, non-stationary signals. The Hilbert-Huang Transform algorithm which proposed in recent
years escape itself from the requirement of linear and smooth, and it has a clear physical meaning. The data
of this article comes from the Shanghai Composite stock index diary volatility from 2012 to 2020, which is
decomposed by Hilbert-Huang transform from the signal angle.

Keywords: Hilbert-Huang Algorithm, EMD, IMF, Average Oscillation Cycle, Volatility
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Sum of sine(8) SSE: R J8%R 7} | RMSE: SSE: R J#%R 7 | RMSE:
ali_max fit 17.68 0.4753 0.4202 0.2842 2.511 0.8082 0.7882 0.1068
ali min_fit 14.11 0.5087 0.4571 0.2538 3.568 0.6689 0.6343 0.1273
a2i_max_fit 0.6093 0.9725 0.9696 0.05275 | 0.04748 0.9839 0.9822 0.01469
a2i_min_fit 0.7285 0.9046 0.9562 0.05768 0.6019 0.8352 0.818 0.5023
a3i_max fit 0.1064 0.9955 0.9951 0.02204 | 0.004631 0.9888 0.9877 | 0.004588
a3i_min_fit 0.09523 0.9966 0.9963 0.02085 | 0.000881 0.9974 0.9971 0.002001
adi_max_fit 0.3274 0.9797 0.9776 0.03867 | 0.00834 0.9989 0.9988 | 0.006157
a4i_min_fit 0.05091 0.9953 0.9948 0.01525 1.902 0.968 0.9646 0.09298
aSi_max_fit 0.005239 | 0.9996 0.9995 0.00489 | 0.000480 | 0.9999 0.9999 | 0.001478
aSi_min_fit 0.000687 | 0.9999 0.9999 0.00177 | 0.001518 | 0.9959 0.9955 | 0.002627
a6i_max_fit 0.04702 0.9964 0.996 0.01465 | 0.005954 | 0.9968 0.9965 | 0.005202
a6i_min_fit 0.426 0.9825 0.9807 0.0441 0.01018 0.9882 0.9869 | 0.006802
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