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A Study on Prediction the Movement Pattern of Time Series Data
using Information Criterion and Effective Data Length
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Abstract Is generated in real time in the real world, a large amount of time series data from a wide range of
business areas. But it is not easy to determine the optimal model for the description and understanding of the
time series data is represented as a dynamic feature. In this study, through the HMM suitable for estimating the
short and long-term forecasting model of time-series data to estimate a model that can explain the characteristics
of these time series data, it was estimated to predict future patterns of movement. The actual stock market
through various materials, information criterion and optimal model estimation for the length of the most efficient
data was found to accurately estimate the state of the model. Similar movement patterns predictive than the
long-term prediction is more similar to the short-term prediction of the experimental result were found to be.

Key Words : Information Criterion, Effective Data Length, Time Series Data, Prediction
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