20
® 201?@‘- ?g

Vol. 20
May

No. 5

” HENBRARSZR
2010

COMPUTER TECHNOLOGY AND DEVELOPMENT

ETHRERN—MOBELTERTE

RELLY BLLEERD
(1. REXF HFHFFR, LM 4 230039;
2. ZWAF HRITALETREHFTHRELLIR T, LM 4 230039)

W EEBRET P, AR B TR TR AR 09ARR B Jed, 507 BB T @ 3h re Bt 3%, ) A — B R R 4
ERDARE—RE SR 4 AR P R AR O BAR B MLy 3%, 6% TR 55 o M R 48 0 2

| BRI AR T RN RN RN RO KR, X B BN REME, EREWI KGR

HIRR T , 8 th : ARAIES T R, B F AR R R STE R, HTRRAITH HRM, NTH SR
KN RSN MR T KW NER,
KRR ALSFTH; HHEY BEE; RESIEBE

FHSHES TPIS XREARIREG A XHEMT :1673 - 629X(2010)05 - 0136 - 03

A Calculation Method of Fractal Dimension Based on Roughness -
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2. Ministry of Education Key Laboratory of Intelligent Computing & Signal Processing,
Anhui University, Hefei 230039, China)

Abstract: The fractal dimension can help investors know the relative complexity of the stock market and analyse its movements or trends
in the stock market. In this paper, a new attribute selection classification criteria — ~ sets classify roughness was used , which combined
with data discretization of decision table to compute the fractal dimension of the stock price. It applies to the raw data of the stock price of
Heng Sheng Index . The opening price, highest price, lowest price and the closing price are regarded as condition attribute and the volume
is regarded as decision attribute. The result is that using the opening price to compute the fractal dimension is remqtmble. The method is

feasible and effective so that pave a new way for computing fractal dimension and choosing appropriate attribute.
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2008-7-2 21785.39 21938.2 21555.53 21704.45 2548582600
2008-7-3 21389.49 21742.07 21163.57 21242.78 2725284800
2008-7-4 21402.17 21534.05 21344.85 21423.82 1796344200
2008-7-7 21402.7 21916.21 21402.7 21913.06 1964579200
2008-7-8 21632.7 21684.21 21098.84 21220.81 2015196800
2008-7-9 21740.86 21954.17 21531.97 21805.81 2691241400
2008~7-10 21562.07 22020.66 21498.87 21821.78 2512108400
2008~7—11 21834.64 22225.38 21761.04 22184.55 2163732400
2008~-7-14 22205 22360.29 21871.6 22014.46 1494919500
2008-7-15 21644.04 21644.04 21077.24 21174.77 2140148000
2008~7-16 20988.74 21334.38 20988.74 21223.5 1784065200
2008~7-17 21825.24 21892.53 21672.27 21734.72 2289947600
2008 -7-18 22010.94 22010.94 21677.15 21874.19 1842076400
2008~-7-21 22523.28 22645.52 22455.01 22532.9 2571576800
2008~7-22 22430.59 22690.74 22393.14 22527.48 1505886500
2008-7-23 22900.77 23134.55 22871.04 23134.55 2586745600
2008~-7-24 23330.89 2336%9.05 23062.62 23087.72 2589708600
2008—-7-25 22751.5t 22843.2 22542.08 22740.71 1917652600
2008-7-28 22801.85 22862.03 22619.23 22687.21 1081764400
2008-7-29 22265.93 22265.93 22089.09 22258 1403232700
2008 -7-30 22637.33 22751.04 22573.18 22690.6 1968748000
2008-7-31 22878.76 22878.76 22695.73 22731.1 1572662100
2008-8-1 22497.9 22881.27 22207.31 22862.6 1800206000
2008-8-4 22630.59 22713.58 22425.13 22514.92 1293079100
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2008—-8—5 22225.06 22225.06 21739.22 21949.75 1946666000
2008—-8-7 22403.26 22424.54 21915.28 22104.2 2172200800
2008-8-8 21997.64 22230.55 21690.6 21885.21 1737934600
2008—-8-11 22020.54 22235.51 21859.34 21859.34 1549134100
2008-8-12 21992.18 22309.33 21640.89 21640.89 1868403600
2008-8-13 21270.86 21665.75 21223.38 21293.32 3083083600
2008-8-14 21302.7 21453.48 21109.01 21392.71 2250392800
2008—-8-15 21383.71 21383.71 20994.54 21160.58 1450461200
2008-8-18 21163.01 21206.6 20751.14 20930.67 1318434000
2008—-8-19 20675.75 20902.51 20484.37 20484.37 1387873500
2008-8-20 20388.79 20971.19 20388.79 20931.26 1838994400
2008—8-21 20762.65 20762.65 20350.48 20392.06 1711519200
2008-8-22 20392.06 20392.06 20392.06 20392.06 0
2008—-8-25 20739.48 21108.25 20739.48 21104.79 1915426400
2008—-8-26 20849.08 21173.56 20785.8 21056.66 1382900700
2008827 21104.56 21464.72 21104.56 21464.72 1945726000
2008—-8—-28 21546.94 21546.94 20857.03 20972.29 2187599200
2008-8-29 21289.7 21474.31 21223.99 21261.89 2047897200
2008-9-1 20999.32 21031.08 20844.15 20906.31 1213874700
2008-9-2 20956.94 21066.58 20595.59 21042.46 1618410500
2008-9-3 20964.75 20964.75 20526.73 20585.06 1666102200
2008~-9-4 20545.38 20621.48 20356.51 20389.48 1561120600
5 19833.87 19987.15 19708.39 19933.28 2582614600
2008—-9~-8 20840.69 20840.69 20637.99 20794.27 3035311000
9 20439.47 20543.15 20299.97 20491.11 1942634000
2008-9-10 20114.86 20283.99 19951.36 19999.78 2697584000
2008—-9-11 19854.82 19854.82 19220.28 19388.72 2913054800
2008-9-12 19432.72 19525.55 19157.73 19352.9 2445765000
2008-9-16 18325.65 18538.51 18019.2 18300.61 5213601200
2008—-9—-17 18691.3 18699.18 17637.19 17637.19 4390107200
2008-9-18 17120.23 17849.97 16283.72 17632.46 6237659200
2008-9-19 18878.26 19327.73 18588.11 19327.73 6650248800
2008-9—22 19869.02 19869.02 19137.67 19632.2 3731644400
2008-9-23 19178.49 19302.76 18872.85 18872.85 2546635600
2008-9-24 18954.32 19291.02 18862.9 18961.99 2084468000
2008—9-25 19003.22 19248.72 18870.11 18934.43 1682466400
2008-9-26 18909.59 18936.94 18500.11 18682.09 1895439600
2008-9~29 18742.25 18742.25 17796.34 17880.68 2578483600
2008-9—-30 16898.33 18029.77 16799.29 18016.21 3226857200
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E£F KEHEE  RBFANNM¥ ¥ B RBFANN  LBEAM
2004 4E 13.83 12.98 12.68 12.51
2005 4 15.18 14.29 14.58 14.01
2006 £ 17.31 16.47 15.94 15.41

2007 £ 20.55 17.65 17.55 16.94
2008 ¥ 23.92 18.35 19.87 19.48
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