
The 26th Annual Conference of the Japanese Society for Artificial Intelligence, 2012 

- 1 - 

�������	
����������������
Analysis of Long-term Market Trend by Text-Mining of News Articles 

�� ��*1      � !*1       "# $*1      %& '(*2

Takahisa Kuramoto        Kiyoshi Izumi      Shinobu Yoshimura      Tomonari Ishida 

)* +,*2     -. /01*3    "& 2*4      )3 45*4

Akihiro Nakashima      Tohgoroh Matsui      Minoru Yoshida       Hiroshi Nakagawa 

*16 789:9:;6 <:=>?@
School of Engineering, The University of Tokyo 

*2 A#BCDEFGH

Nomura Securities Co., Ltd 
*3 )I9:6 JKLM@:I

College of Life and Health Sciences , Chubu University 
*4 789:6 NOPQR�ST

Information Technology Center, The University of Tokyo 

Abstract:  In this study, we developed a new method of the long-term market analysis by using text-mining of news 
articles. Using our method, we conducted extrapolation tests to predict stock price averages by 19 industry and two market 
averages, TOPIX and Nikkei225 for about 10 years. As a result, 8 sectors in 21 sectors (about 40%) showed over about 60% 
accuracy, and 15 sectors in 21 sectors (over 70%) showed over about 55% accuracy. We also developed a web system of 
financial text-mining based on our method for financial professionals. 
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