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Abstract

Market forecast using chaos theory

Hiroki Hara

The longitudinal data is used to forecast the market now.There is an analysis that
pays attention to the analysis that uses the teacher data and the advance knowledge and
the movement of data in the forecast.However, the periodicity of enough data and data is
demanded from these forecasts.Then, the forecast of the chaos theory is proposed.There
is a Takens’ Embedding theorem in the forecast that uses the chaos theory.The delay
value was fixation though the delay value was used in this theorem.In this research, it
aims to improve the accuracy of the forecast.The delay value is made changeable for
that.The chaos theory is used to forecast.It is thought that the chaos theory follows a
deterministic law if the longitudinal data does chaos behavior.The chaos theory thinks
that it follows a deterministic law if the longitudinal data does chaos behavior, and
can forecast the behavior in the future.The longitudinal data used for the verification
is collected to ranges that can be collected.The delay value and the dimension were set
to the longitudinal data and it verified it.As a result, the accuracy of the forecast was
able to be improved.When the dimension was changed, the difference of the accuracy
of the same forecast was able to be confirmed.This research is a system that forecasts
the movement of the value by using the chaos theory.It will forecast intended for the

longitudinal data other than the stocks and the exchange in the future.
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