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Choosing Profitable Stocks by Means of Randomness in the Price Fluctuation
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Fig 1 Examples f the Qualitative evaluation of RMT-test (left:
passed, right: failed )
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Fig.2 The randomness of LCG (left) and the randomness of the
stock tick data (Code 4452) (right)
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Fig.3 Substitution of the previous tick value in order to calculate
the equal time correlations
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Fig.4 Stock returns of the highest(H) vs. lowest(L) randomness
are compared in the following year for Q=2,...,6 to select Q=4.

3.3 EERFIE

FERFIHIFHLOBEY THD.

ORGSR &+ DHMDOBEDEIEZFHT S,
QFLEE f i & ELEE IRAR ORR 2 HlH 95 (H,L).

O iRy gk 7 NAUVEY N (e g= ol 17y RS
@OFEFEORMER Z B L, L<H & 72 2 W A 89 2.

3.4 #8

DkkD F o & 2k & 22t

WEE 2007 4D 1 53 kAl 1 4550 % 7 — % & LC RMT 7
A MZ X EEEARHm LR AR 1T, SLEE
KON LV BEERIE & OREZECTRME T2 &, MR/, 772
B ELEE i m ORI 9504, BLEE AR DOIRIL 7201 & 72 5.
FNEICOWTHREEOIEZ T2 L, K 5 1TRT
X olz, ¥ 2008 tFoMMli0EhE (K (L0)IZL > THRT) &
2007 FEET AW TEEE s Th o 728k 9504 A% H RF1
BRI &Z 0 s> CTH 0, W ELEE HAKTH - 728 7201 13 H
BB L D FRI-TWS. DFE Y, AR ORERA

[1 5O 1 3R LR LeFEENE VR E B
ITREOPRAR IO LV BiF]
28 2007 4E7> 5 2008 4RI 2T T O BZERRMIC R L TRk L
TWA EERD. I 2Tl S gL E R Eik 9504 13,
MDD OFEEZIFICWES - FAZIZREL, V—~

287
525

Copyright © 2013 by Information Processing Society of Japan and
The Institute of Electronics, Information and Communication Engineers
All rights reserved.



FIT2013 (%5 12 EEMEISEEAMN 74 —F L)

YAy I hoRTERELYR, REKRES AL, AL
KL R ARMR 7201 13/ Mk FIBRER 6 IR L, RARAARAD)

DHBLRSZTEEBZEZABND.

F 1 2007 EDOHFE 1 53275 63K & - ELBUENENL
Table 1 Randomness ranking obtained by 1 minute data in 2007

JIE . 12 i
R i T
A a— R
1 | &EH TR 9504 26.4
2 | BEMR 6460 37.6
3 | BEHHRA 9506 38.2
4 | E\BHH=A 9508 433
5 | 5 - @ 4676 44.9
207 | B 6506 740.9
208 | FEEKEE 5802 797.3
209 | b 4043 799.8
210 | k8H 5541 1001.5
211 | Wk RS 7201 1209.6
0.4
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0 ‘
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& 08
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-1.2
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Fig.5 The stock of the highest randomness (Code 9504) is safer
than the NIKKEI average, which is safer than the stock of the
lowest randomness (Code 7201)
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Table 2 Randomness ranking obtained by 1 minute data in 2008

" 2 BE ) st
A a— R
1 | RT3 8308 28.4
2 | W 7004 30.9
3 | mnXAkRs 7211 31.8
4 | EH-HR 9502 32.3
5 | & AR 9508 36.3
236 | AR 4902 1604.0
237 | EEIEER 6954 1611.2
238 | XA 7752 1646.9
239 | FFKE 8604 2059.9
240 | yiEiEE 9104 2097.5

# 3 2008(Jan.-Aug.) DT — ¥ (2 L B ELEXE AT
Table 3 Randomness ranking obtained by the data Jan-Aug.'08

Jig - 3 AR E
A a— K DA
1 |&H- TR 9506 116
2 | B 6728 13.1
3 | &Rk 2267 19.1
4 | EH - HA 9502 19.1
5 | /e 2685 22.2
230 | AL 6762 183.0
231 | AL 6503 183.7
232 | $RITEE 8306 190.0
233 | FiEFRZE 8604 222.8
234 | ik AR 7201 257.9
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Fig.6 The stock of the highest randomness (Code 9506) is safer
than the stock of the lowest randomness (Code 7201)
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Table 5 Related stock classification
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Table 4 Randomness ranking obtained by 1 minute data in 2009 iiﬂ )ﬂ‘ NP :* { %# ' = N
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1 | & HA 9508 25.5 SRR 83:4R1T, 85:4:7h
2 | EH - Hx 9509 28.1 ERVAE LY S 50: =RV —EIR, S54EKEM - FEEK,
3 | Eh-H= 9506 316 8O:pH AL - HITE
4 | EH-HR 9502 33.2
5 | /N 2651 36.4 4 EE
225 | JEkb)E 5713 1039.5 RMT-PCA C X » CHERHI O ELILE % EHEHIE S 5 Tk
226 | WAk 4902 1072.4 BREL, ZNE tick BB LI RE £ L 05 L3k
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Fig.7 The stock of the highest randomness (Code 9508) is safer
than the stock of the lowest randomness (Code 8058)
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NIKKEI AVERAGE CHART(2007-2009)
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Fig.8 NIKKEI average chart from 2007 to 2009
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Table 6 Top 10 record reclines of TOPIX (-2010)

NERL | (%) TOPIX FHH
1 -14.2 1793.9 1987/10/20
2 -9.52 864.5 2008/10/16
3 -8.75 32.3 1953/3/5
4 -8.04 899.0 2008/10/8
5 -7.52 806.1 2008/10/24
6 -7.47 159.3 1970/4/30
7 -7.40 746.5 2008/10/27
8 -7.10 2069.3 1990/4/2
9 -7.10 840.9 2008/10/10
10 -7.05 889.2 2008/10/22
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