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Abstract: This paper proposes a hybrid optimization algorithm—based multi-model fusion prediction frame-
work, which integrates an Artificial Neural Network (ANN) and K—Nearest Neighbors (KNN). During
the training phase, the Genetic Algorithm (GA) is first employed to optimize potential solution spaces
over multiple generations, followed by the Grey Wolf Optimizer (GWO) to refine the search for op-
timal parameters. Additionally, dual-sequence models are constructed to compare the prediction
performance between the fusion model and individual models through simulation experiments. The
results demonstrate that the fusion model outperforms single models in capturing stock price trends
and volatility.
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