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Abstract

Prediction of Stock Market Price from Economical News

Text Data Using Deep Learning

Junya Okumura

Recently, stock prices prediction using machine learning has been studied. Stock
traders use not only numerical data, but also the qualitative data. Qualitative data,
however have a problem that it is difficult to extract features. Deep learning has been
proposed and it can extract the feature automatically using unsupervised learning as a
pretraining. This study propose the prediction method of stock prices using DBN(Deep
Belief Network), which is a major deep learning. Word vectors are used as input vector.
Word vectors are retrieved from newspaper articles in the Internet. The training data
are given as three categories , price up, price down, and same price. Effective words
for prediction are selected by the correlation to training data. Proposed method is
compared with SVM(Support Vector Machine). As a result, learning of DBN is much
slower than that of SVM, and precision of DBN is higher than that of SVM. Therefore

DBN is effective for stock prices prediction.

key words stock prices prediction Deep Belief Network text mining(] word vector

—ii —



