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Extraction of Important Articles that Influence the Stock Price of Companies from Financial Articles

Masaru Nakayama*', Hiroki Sakaji*? Kenichiro Katuda*?, Hiroyuki Sakai**

ABSTRACT : This paper proposes a method of extracting important articles that influence the stock price

of companies from financial articles. In the first step, our method obtains dates that have large difference

from previous day at stock price of a selected company. In the second step, our method acquires articles that

are published around the obtained dates and concern the selected company from financial articles. In the

third step, our method extracts articles that influence the stock price of the selected company by using SVM

as a machine learning method from the acquired articles. Finally, we evaluated our method. As a result, our

method achieved 69.8% precision and 53.1% recall.

Keywords : Extraction of Important Articles, Text Mining, Natural Language Processing
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