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Dynamic statistical analysis of real-time streaming data

YOSHIOKA Shigeru*

*Faculty of Geo-environmental Science, Rissho University

Abstract:

In this article, We showed the example of the dynamic statistical analysis using a streaming data about the
price index of stocks and the foreign exchange. Specifically, We read financial data from WEB Site in EXCEL-
VBA and performed a multiple regression analysis to predict price index of stocks NikkeiZ25. We took Nikkei225
just before that, Shanghai stock prices Composite Index (SSE) and USDJPY in an explanation variable. This
multiple regression analysis was repeated 100 times with the size of Sliding Window 30. Finally, We showed the

characteristics of these statistics from the regression analysis.

Key words: Streaming Data, Sliding Window, Big Data, IOT, VBA
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