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Abstract

In this paper, we propose a smoothing and thus noise-reducing method
of data sequences for stock price prediction with hidden Markov models,
HMMs. The suggested method just uses simple moving average. A proper
average size is obtained from forecasting experiments with stock prices of
bank sector of Korean Exchange. Forecasting method with HMM and
moving average smoothing is compared with a conventional method.
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e oFH, 3ddMe &5 FAAEANRY F45E AR BFE T 2
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e Eoet 2EE TUE
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Egoln, 7 to] Yot Y, RARTEE 07 X, o oEddm sRun. F 7
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EXE AR A5 M EFHAFELE 2= A
= bi(y) & heor FoA,
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