
Stock Price Prediction



Outline

●

●

●

●

●

●

●



Motivation
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Our Model - deciding delay term and 
dimension



Our Model - deciding delay term and 
dimension



Our Model - deciding delay term and 
dimension



Our Model - Logical mapping

https://en.wikipedia.org/wiki/Chaos_theory
https://en.wikipedia.org/wiki/Non-linear


Our Model - FireFly algorithm



Our Model - trend segmentation



Experiment 1



FireFly algorithm v.s. Default SVR



FireFly algorithm v.s. Default SVR

default_SVR firefly_SVR

Intel 0.01552 0.01262

MicroSoft 0.05553 0.03775
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Patterns : A, B, C

 A                    B                 C



Segmentation SVR 
�

shift training testing MAPE

1 1350 1736 0.1355

50% 194 1543 1929 0.1897

100% 387 1736 2122 0.3735

shift training testing MAPE

1 1050 1336 0.1906

50% 144 1193 1479 0.1818

100% 287 1336 1622 0.3372



Segmentation SVR
�

shift training testing MAPE

1337 5100 6041 0.084

50% 1807 5570 5571 0.0409

100% 2247 6040 6041 0.0134

shift training testing MAPE

1737 4950 5569 0.0322

50% 2047 5260 5880 0.0481

100% 2357 5570 6190 0.0667



Segmentation SVR
�

shift training testing MAPE

6041 6680 end 0.0525

50% 5,722 6,361 6485 0.1106

100% 5,402 6,041 6165 0.0203

overall 1 6,680 end 0.0124

shift training testing MAPE

5570 6500 end 0.0205

50% 5106 6035 6335 0.2144

100% 4641 5570 5875 0.2466

overall 1 6500 end 0.022



Conclusion



Next Step
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