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Retrieval Method for Similar Stock Price Sequences Based on
Trading Period and Fluctuation Rate

Yoshihisa Udagawa *

To predict the future stock prices based on past stock price fluctuations plays a key role in stimulating
the investment activities. Trustworthy stock price prediction is believed to be able to contribute to
the healthy and wealthy of economy in a country. Meanwhile, fluctuations in the stock price are very
complex because stock prices sharply reflect various aspects of economic and political factors, which
makes it difficult to predict stock prices in a reliable way. This paper discusses a data mining method
using a trading period and an allowable fluctuation rate as parameters to retrieve a set of similar
stock price sequences. Experimental results using the Nikkei Stock Average show that the method is
successful in detecting similar stock price sequences in both the highs and lows stock.
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