AR

B S S SGE

1645 H29%, 2011, 2.

OjZZ YOl Y[k AAE Ri2o| DY U o)

1

x93, AR

Modeling and Prediction of Time Series Data based on
Markov Model

Young-Hee Cho”, Gye-Sung Lee”

(@]
I

12

%4 7ot Al A, ASIE 8o FA Wsh e B ARl weh wsel) mhiel A ARs
SRk A1 ARE AT ol vl WSHE ARe] 8 AN oz L Wsh 2 2 N A

A% 6 B I A U ] B 7 ek sl g & ETOM—‘:— 45502 o
% 23E 7300f ofSIE PUS HalS) 2 230) A0 Yt LU BEHo) o3 BARE ol
NSl el A Bels B AR 7 92 59 o| SRR Sold] Amslslch 71—5& wde v
= muolch, b 1} FUE SN RUYSHE 0 TS Pl FAAHYS FO 19 2I9E
5ol male] IZHREE sl Asigch 48 Sal Fe2Ee AN 15 v il JwE
A AR NEEe BAS Dol AnE P9k

» Keyword : A|AIE, D= 2E OS2
Abstract

Stock market prices, economic indices, trends and changes of social phenomena, etc. are
categorized as time series data. Research on time series data has been prevalent for a while as it
could not only lead to valuable representation of data but also provide future trends as well as
changes in direction. We take a conventional model based approach, known as Markov chain
modeling for the prediction on stock market prices. To improve prediction accuracy, we apply
Markov modeling over carefully selected intervals of training data to fit the trend under
consideration to the model. Another method we take is to apply clustering to data and build models
of the resultant clusters. We confirmed that clustered models are better off in predicting, however,
with the loss of prediction rate.
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Table 3. Overall Prediction Accuracy and Prediction Rate
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Table 4. Accuracy and Prediction Rate by Cluster
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