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Trend Estimation of Industrial Stock Price Indexes by Text Analysis
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In this study, we proposed a new text-mining method for stock price indexes using newspaper articles. Using this
method, we conducted extrapolation tests to evaluate the prediction accuracy for the year 2009. As a result, filtering
using a term list generated by dependency parsing could improve predictability of industry-classified average prices.
This is expected to be a measure of prediction confidence of text mining.
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