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Trend Prediction for Stock Price Using Dynamic Hurst Index

ZHAO Shi-jun, XU Bing-zhen"
( Faculty of Science, Ningbo University, Ningbo 315211, China )

Abstract: Hurst Index is defined in fractal chaos theory and time series to determine groups of statistical
parameters, which has been applied in marketing process. In this paper, we calculate the Hurst index based on
the data collected from the real stock market price. Upon certain conditions, stock price movement does not fit
the Brownian motion model, indicating the invalidity of the given stock market. The presented method is aimed
to calculate the statistics for long-time Hurst index of a large cycle so as to calculate the dynamic Hurst index.
Key words: effectiveness of market; R/S analysis; dynamic Hurst; time period; random motion



