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Hisse Senetleri Uzerinde Benzerlik
Arayan Web Tabanli Bir Uygulama
Gelistiriimesi

Ozet

Bu makalede, istanbul Menkul Kiymetler Borsasi tarafindan saglanmis olan hisse
senedi gunlik kapanis fiyati Uzerinde bazi istatistiksel islemler uygulanarak yapi-
lan calisma hakkinda bilgi verilmektedir. Calismada yapilan islemlerin yatirmciya
hitap edebilmesi icin bir web uygulamasi gelistirilmis olup, istatistiksel islemler arka
planda asil iglevi gérmustur. Bu kapsamda korelasyon ve volatilite ile veri maden-
ciligi teknikleri kullanilmistir. Ayrica, bu tekniklerin hem tek basina hem de birlikte
kullaniimasi saglanmistir.

Calismanin temel amaci, referans olarak secilen hisse senedine benzeyen hisse
senetlerini bulup yatinmcinin yapacagi yatirrmi c¢esitlendirebilmesi igin bilgi ver-
mesi ve alacag riskin azaltilabilmesini saglamaktir. Yapilan ¢alismalarda agirlikli
olarak hangi hisse senedinin referans olarak segilecegi, hangi tarih araliyinda ve
hangi hisse senetler Gizerinde bir takim benzerliklerin aranacagi yatirimciya sorulan
temel sorular arasinda yer almistir. Calisma sonuglarina gére 6zellikle volatilite he-
saplama, korelasyon hesaplama ve volatilite degerlerine ait korelasyon hesaplama
islemlerinde basarili sonuglar alinmis olup referans olarak segilen hisse senedine
farkli yénlerden benzer olan hisse senetlerinin bulunmasi saglanmistir.
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Tabanli Algoritma.

Developing a Web Application that Looks for

Similarity on Stock Exchanges
Abstract

In this article, the knowledge has been mentioned about the study which has imp-
lemented with statistical operations on stock exchanges’ daily closed price that
was supplied by Istanbul Stock Exchange. To make this study’s operations an
understandable state by investor developed a web application and the statistical
operations have made the real operation in this study’s background. Data mining,
volatility and correlation techniques were used fundamentally in all these statistical
operations. Also, the usage of these techniques has been supplied as one by one
and together.

The basic purpose of this study is discovering similar stock exchanges with refe-
rence stock which selected by investor and so supplying knowledge to diversify the
investing and as a result, reducing the risk that has taken by investor. There were
some basic questions that have been asked to investor in this study. Which stock
exchange will be defined as a reference stock exchange, in which date intervals
and in which other stock exchanges the similarity will be looked for were in these
basic questions. This study resulted to successful in calculation of volatility, in cal-
culation of correlation and in calculation of volatility values’ correlation especially
and therefore, it was supplied that to discover the different similarities between
selected reference stock exchange and other stock exchanges.
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