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Total Trade Turnover(Lacs

Date Open High Low Last Close Quantity )
2018-10-08| 208.00 | 222.25 | 206.85 | 216.00 | 215.15 4642146.0 10062.83
2018-10-05]| 217.00 | 218.60 | 205.90 | 210.25 | 209.20 3519515.0 7407.06
2018-10-04| 223.50 | 227.80 | 216.15 | 217.25 | 218.20 1728786.0 3815.79
2018-10-03| 230.00 | 237.50 | 225.75 | 226.45 | 227.60 1708590.0 3960.27
2018-10-01] 234.55 | 234.60 | 221.05 | 230.30 | 230.90 1534749.0 3486.05
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-------- Naive Baysian----------

confusionMatrix:

[0,0] =18[0,1]=11

[1,0] =27 [1,1]=124

Correct Prediction Percent = 78.8888888888889%
InCorrect Prediction Percent =21.1111111111111%
MeanAbsoluteError(MAE) = 0.215093567412967
MeanSquaredError(MSE) = 0.450450314025597
RelativeAbsoluteError(REA) = 57.1003786873271
Correct Prediction Number = 142

InCorrect Prediction Number = 38

TP: 124

FP: 11

FN: 27

TN: 18
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-------- MyAlgorithm----------

confusionMatrix:

[0,0] = 18 [0,1]=9

[1,0] = 27 [1.1]=126

Correct Prediction Percent = 80%

InCorrect Prediction Percent = 20%
MeanAbsoluteError(MAE) = 0.251683833684513
MeanSquaredError(MSE) = 0.390570453145535
RelativeAbsoluteError(REA) = 66.813909805457
Correct Prediction Number = 144

InCorrect Prediction Number = 36

TP: 126

FP: 9

FN: 27

TN: 18

oWy oy oSl 4 bgy po (29,5 1(Ve) U

confusionMatrix:

[0,0]=7[0,1]=7

[1,0] =38 [1,1]=128

Correct Prediction Percent = 75%

InCorrect Prediction Percent = 25%
MeanAbsoluteError(MAE) = 0.343346480854847
MeanSquaredError(MSE) = 0.430065588743028
RelativeAbsoluteError(REA) = 91.147375133409
Correct Prediction Number = 135

InCorrect Prediction Number = 45

TP: 128

FP: 7

FN: 38

TN: 7

ID3 33,9501 43 byt yo (29,5 (1) S

confusionMatrix:

[0,0]=20,1]=4

[1,01=43[1,1]=131

Correct Prediction Percent = 73.8888888888889%
InCorrect Prediction Percent =26.1111111111111%
MeanAbsoluteError(MAE) = 0.261111111111111
MeanSquaredError(MSE) = 0.510990323891863
RelativeAbsoluteError(REA) = 69.3165467625899
Correct Prediction Number = 133

InCorrect Prediction Number = 47

TP: 131

FP: 4

FN: 43

TN: 2

SVM iy 9501 g bgtyo 295 (1Y) S
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TP: 126 FP: 9 TP +FP: 135
FN: 27 TN: 18 FN+ TN: 45
TP +FN: 153 FP + TN: 27

TP Rate(TPR): 0.824 FP Rate{(FPR): 0.333

Accuracy(ACC): 0.800
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Confusion Matrix of -

TP: 131 FP- 4 TP +FP: 135
FN: 43 TN: 2 FN+TN: 45
TP+FN: 174 FP+TN: 6

TP Rate(TPR): 0.753 FP Rate(FPR):  0.667

Accuracy(ACC): 0.739
SVM g, Confusion matrix Jgas :(1Y) S

Confusion Matrix of [3%] .

TP: 128 FP- 7 TP +FP: 135
FN: 38 TN: 7 FN+TN: 45
TP +FN: 166 FP+TN: 14

TP Rate(TPR): 0.771 FP Rate(FPR): 0500

Accuracy(ACC): 0.750
ID3 g, Confusion matrix Jgaz :(VA) JS<i

Confusion Matrix of -

TP: 124 FP: 11 TP +FP: 135
FN: 27 TN: 8 FN+TN: 45
TP+FN: 151 FP+TN: 29

TP Rate(TPR): 0.821 FP Rate(FPR): 0379

Accuracy(ACC): 0.789

P ovgy Confusion matrix Jgae :(14) JsCi
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Abstract

Choosing the right portfolio is always one of the most important issues for investors. The
price trend is predicted using technical analysis or basic analysis. Technical analysis focuses
on market performance, while the focus of fundamental analysis is on the mechanism of
supply and demand, and these changes prices. The existence of a solution to predict growth
or decrease in stocks has been studied as a basic need in this study. In the present study, with
the help of a monitoring dataset, a solution based on Raff collection algorithms and
hierarchical analysis to reduce the feature and decision tree algorithms, backup vector
machine, and business network have been used for prediction. This proposed solution has
been implemented using language and compared with different solutions, and the research
results have shown that the proposed method with 80% accuracy of prediction and 20 errors
in prediction has the highest accuracy and the lowest error rate among the methods compared
Keywords: Support vector machines, Bayesian network, improved decision tree, Rough set,
portfolio selection






