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Abstract

It has been conjectured that, human brain and stock market behave in a similar manner, with the
neurons in the brain, representing the companies. Various sectors in the stock market show similar
fluctuation properties, as of various domains in the brain. It has been experimentally shown that high
frequency fluctuations correlate the neurons in a given domain, and the low frequency ones, help
establish correlations between different domains in the brain. With the help of ‘Wavelet transform’, to
disentangle multi-scale dynamics and ‘Random Matrix’ to characterize them, we explore the precise
nature of the fluctuations in the market behaviour. The evolving Network of the sectors in the stock
market at different levels of fluctuation, points to the veracity of the above conjecture.
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