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Abstract

Yuki Yamaguchi

In order to predict the stock price, many researches called technical analysis have
been studied. Technical analysis mainly uses numerical information, for example, chart
or time series of stock prices. Some of these researches use neural network, genetic
algorithm, support vector machine are used for some of them. Human stock traders,
however, use not only numerical data but also qualitative data, for example, company
information, economic, political, or social news. Nakaya et al. have been studied stock
price predict using text mining technique and news data on the Internet. In this re-
search comparison of machine learning algorithms for text mining are conducted for
the application of stock market predict from market news. Word vector using word
co-occurrence is applied for learning data. News data from NIKKEI NET, Infoseek,
MSN Sankei from October 2009 to December are used as learning data and the machine
learning algorithms predict up or down of the stock price. Therefore training vectors
are binary vectors. K-nearest neighbor, neural network, and support vector machine
are used to predict. The number of data is 170 news articles and 121 words for con-
ventional word vector and 170 news articles and 156 words for word vector with word
co-occurrence. Cross validation with k-division are used for evaluation of algorithms. As

a result, support vector machine is the highest accurate algorithm for this application.
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