
2014년  추계학술발표대회 논문집 제21권 제2호 (2014. 11)

     

    
 

,  
  

e-mail : eom3835@gmail.com 
 

Stock Market Prediction using Sentiment Dictionary  

based on Predicates 
 

Jang-Yun Um, Soowon Lee 
Dept. of Computer Department, SoongSil University 

 
 

        

        ,    
          .    
             

            .  
             

  .             
          . 

 

1.  

      
      . 2010  

    1996  ~ 2010  
       

  .    
  [1].  , , ,  

     
   .  
Robert P.Schumarker      

, ,     
       
    [2].  

      
    .   
     (Opinion 

Mining)       
      [3]
       
       [4]  
  . 

      
,       

   . ,   
       

     . 
,       
     ,  

       
        
       

  .  
    . 2   

        
 3  4      
       

   .     
   5  6  .  7

     ,    
. 

 
2.   

       
 . , [3]  2011  7  9
 3      

       
       
      

,     52%   
 . , [4]  2005  2008  

- 857 -



2014년  추계학술발표대회 논문집 제21권 제2호 (2014. 11)

4        
    +2%  , -2% 

   Bag of word, Naive Bayesian 
        

   .  
   , Schumaker[5]  2005

 10  2005  11  5  S&P 500  
     

       20  
    SVM    

AZFinText   ,    
58.2%    . 

, Xiangyu Tang[6]  2008  3  7  
       (
, , )   PR(Probability Ratio) 

Rank   SVR(Support Vector Regression)  
   , 63%    

. 

3.      

       
 (  1)  ,     

    . 
      , 

      
  .    

      
    .  

 

 

(  1)       

3.1  

      
  .    

 ,    .  
      
    .  

     .  

-    (" "," "," " )  
-         
-    
- ,   
- +      

>   ( )+ ( ) 
 

        
( , )      

  .    
(09:00~15:00)   ,   

   (D-1) 15   09  
   .   
 (  2)        

.   2013  2  8  15:30  
  (9 , 10 )  (11 )   

    8   12   
  . 

 

 

(  2) ,   

3.2    

      , 
   . < -1>  
    , [3]  

        
 . Term(i,j)    j   

 i    j     
  (1)   (0)   

. Term(i).score  0~1     i
  , 1     
. 

 

 

< -1>     

4.     

       
(  3)  . 3      

      
      . 

 

 

(  3)      

- 858 -



2014년  추계학술발표대회 논문집 제21권 제2호 (2014. 11)

< -2>       
      News.Score  
 , <  3>     

    DailyNews.score  
 . 

 

< -2>      

 

< -3>     

< -2>  < -3>       
       

    ,  .  
      

(Accuarcy)  , < -4>   . 
       

      
. 
< -4>  TP(True Positive)     
 (Logistic Regression)    , 

FP(False Positive)       
   . , FN(False Negative)

        
, TN(True Negative)      
    . 

 

 

< -4>    

5.   

    3  4   
  .    2010

~2013     KOSPI  
Crawler   .    

,     > > >
      , 

,   .    
 60,957       2010 ~2012

   50,142   
  2013    10,815  
. 

,  KOSPI    
(KRX)> >      

KOSPI  , ,   . 
   979       

2010 ~2012  KOSPI  747  
   2013  KOSPI  246  

. < -1>     . 
 

< -1>    
 

     
KOSPI  

  

Tranining Set 2010.01 ~ 2012.12 50,142  747  

Test Set 2013.01 ~ 2013.12 10,815  246  

 
6.   

      
 Logistic Regression     

.     < -2>  . 
 

< -2>     
 

 
         

 TP(77) FN(50) 

 FP(53) TN(67) 

 
      
       

< -3>  .      
  /  5     

  ,    
        
.       , 

      
 .      

     ,   
 58.29%       6% 
     . 

 
< -3>        

 

 
  

(5 ) 

  

(5 ) 

 

 
Accuracy 

 

 

 

 
 

 
 

 

 
 

 
 

3626  52.69% 

 

 

( ) 

 

 
 
 

 

 

 
 
 

 

1364  58.29% 

 

- 859 -



2014년  추계학술발표대회 논문집 제21권 제2호 (2014. 11)

7.     

       
,      

        
.       

     ,  
       

   .   
       

     6%   
. 

     
       
       
.          

  ,    
     . ,   

        
      .  

 

Acknowledgement 

    
  [13-912-03-003, 

         
],   2014   

(No. C0221419)   
     

(No. 2014030008). 
 

 

[1]  60 ,  368 ,  10  
  

(http://fninside.hyundaicapital.com/486) 
[2] A quantitative stock 

prediction system based on financial news  ACM 
Volume 45 Issue 5, September, 2009 Pages 571-583 

[3] ,   "     
   " 

 2012  , 2012.12, 42-49 
(8 pages) 

[4] ,      
     2010 

  37  1 (C), 
2010.6, 364-369 

[5] R. Schumark and Hsinchun Chen "Textual Analysis of 
Stock Market Prediction Using Breaking Financial 
News: The AZFinText System" ACM Transactions on 
Information Systems (TOIS), Volume 27, Issue 2, 
February 2009, Article No. 12 

[6] Xiangyu Tang, Chunyu Yang, Jie Zhou "Stock Price 
Forecasting by Combining News Mining and Time 
Series Analysis" WI-IAT '09 Proceedings of the 2009 
IEEE/WIC/ACM International Joint Conference on Web 
Intelligence and Intelligent Agent Technology - Volume 
01, Pages 279-282 

- 860 -




