Statistics and Application Ziit%5Mf, 2022, 11(4), 778-784 Hans i
Published Online August 2022 in Hans. http://www.hanspub.org/journal/sa
https://doi.org/10.12677/sa.2022.114081

ET MarkoviR B B S B A& FU0

N, g

LR R R, B Db

Weks H . 202247 110 FHBER: 20224F7H22H: R AAEHM: 20224F8 H2H

G2

BRERERTY LEENER TR, EMRARETNASEBRFCE M EERRE, FBRENES
AR REFM D RE. 2CEBRYIAR “FR4R1T(S2000001)” 45N 5 HIHEE, EidHimEER
B EAM i AR R R R R B L DR AT SRR, BRI Xt IR S sh kAT TR, BB T BoAE
BRER. HHDRTRERN TREMTES T, BEZRBEESLRBERERENHMHE
WFRIHRE .

X 5in
BETT, TR, DRARE, BRED

Stock Price Prediction Based on Markov
Model

Zhou Wang, Aihua Fan*

School of Business, Anhui University of Technology, Ma’anshan Anhui

Received: Jul. 11", 2022; accepted: Jul. 22", 2022; published: Aug. 2™, 2022

Abstract

The stock is an important financial instrument in the financial market. The correct stock predic-
tion can help investors make better decisions, and the stock price fluctuation has a good Markov
property. This paper selects the data of 45 trading days of Shenzhen A-share “Ping An Bank
(SZ000001)”, obtains the probability transfer matrix of stock price through data collation, and
constructs the Markov model, and predicts the stock price movement by model analysis, and ob-
tains ideal results. It shows that Markov model is feasible for stock prediction and investors can
make better decisions in the stock market according to the actual situation.
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Table 1. Statistics of Ping An Bank’s closing price
F 1 PRIITERENMIRE ST

P 1 2 3 4 5 6 7 8 9
R L N +F T T N T +F +F
Fe 10 11 12 13 14 15 16 17 18
R TR R F T+ EF R T+ R F

Fr 5 19 20 21 22 23 24 25 26 27
R TR T R EF EF EF EF R EF
F5 28 29 30 31 32 33 34 35 36
RE R T Tk A A T R LTt TF
RS 37 38 39 40 41 42 43 44 45
RE EFH T Tk T £ T FiF Tk TR

Reparn, w1 ETHEAR N ETRRES KRB 7 K WA A, VIR i) FPRE i) IR
2 B, =7/19=0.3684 XEN 11 1%, B B, =11/19 = 0.5790 ; B _EFHEA NFEPIRSRIRECN 1 1k[4],
Bl P, =1/19=0.0526 ; LAt &4, T L35 B, =0, P,=0, P,=1, B, =11/23=04783,
P, =1/23=0.0434; P, =11/23=0.4783, #HEHERREE OIS L 2:

Table 2. Transfer state probability statistics

= 2. RS R

N g R iy N
EFt g 0.3684 0.0526 0.5790
1 i, 0 0 1
N A 0.4783 0.0434 0.4783

M1 2 AT LAS 3P 2 4RAT AR S e R e«
B, R, B, 0.3684 0.0526 0.5790
P=\h P, PBy|= 0 0 1
B, B, P, 0.4783 0.0434 0.4783
R P AT RO R RS S MR, h Zj:IPij =1, i=1,23,

W22 1, PRSP BaR AR — % 5 7 00 FAT FHEIRA. TMRETEV0R:, F7 0L el LU N HCHI
AR FIE 7(0) = (1,0,0) P 24160 Tt MU B MR S O 45 A I b 7 AR A o 2.
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Table 3. Classified statistical table of stock price interval
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Table 4. Frequency table of one-step transfer
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