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Stock Market Prediction by Time-series Text Analysis for Newspaper
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This paper describes a new method to predict market by analyzing text data. This method analyses economic
newspaper as time-series text data. It focuses on the difference between the newspaper published in the day that
we want to predict market and that published in the previous day. We show the experimental results for predicting
whether TOPIX (Tokyo Stock Price Index) goes up or down. The accuracy of our proposed method was 71.4%

and the average annual return was 149% from 2008 to 2013.
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