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Knowledge discovery and application on financial and economic time series data
—Analysis on the correlation of financial time series data —
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— Abstract

The rapid development of information science and artificial intelligence approaches may offer new
insights into the huge amount of financial and economic-related time-series data that is being accumulated
daily in large-scale databases. It is important to extract the meta information (for example, causality) from
these time series data and offer new methodologies to decipher large-scale complex systems information. On
the other hand, in financial institutions, the risk management and asset allocation are important. However, the
conventional risk management methods exhibit problems and weaknesses that need to be addressed.
Therefore, in this study, by analyzing huge financial time series data, we derive a new method to control the
risk in financial markets in information engineering point of view.
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