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Market Sentiment and Stock Price Prediction by Support Vector Machine
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The aim of this study is to predict prices and indexes in Japanese stock markets from past financial time series using support vector
machine. For this purpose, we first calculate 5-day average true range, rate of deviation from 25-day moving average, 25-day RSI
index, and 5, 10 ,25 ,50 moving average as inputs. Then we implement support vector machine in order to predict Nikkei225
Index three days later. Our computational results show that the proposed approach improves the prediction precision.
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