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A forecast of puk— hold ng8 stock based on randam forest

LIUWei 1UO Lin— kai WANG Hua— zhen
( Deparment of Autmaton X amen Unjversiy X amen Fu jjan 361005 Chinay
Abstrac:t Firstly we constructa systan of scientific stock mndex by means of analysis of financing m.
dex and market ndex Second]y we construct precastmaode] based on randan forest In the end nw
merica] resu]ts show that the method used is effective and advantageous So thjs research provides an
exce[lent decision— makng t0o] {or nvestors
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1 2002—2007 2 Logit
Tal 1 Forecastaccurate rate of huk— holding Tal p Forecastaccurate rate of pu k— holding
stock beween 002 1©2007 %) stock bhased on [ 08it
M M
2002 83 76 79 39 80 25 2002 43 684 53 56 315 47
2002 83 47 80 93 82 68 2002 45 219 30 54 780 70
2003 83 05 78 91 79 64 2003 38 834 81 61 16519
2003 82 90 80 32 80 21 2003 39 025 16 60 974 84
2004 83 10 79 55 79 98 2004 41. 572 31 58 427 69
2004 83 18 80 21 81 26 2004 40 910 51 59 089 49
2005 82 84 80 33 81 54 2005 38 989 21 61 010 79
2005 82 91 79 58 80 94 2005 39 091 62 60 908 38
2006 82 62 78 50 79 93 2006 41. 002 32 58 997 68
2006 83 01 80 43 8l 71 2006 41. 038 24 58 961 76
2007 83 64 79 97 80 82 2007 39992 15 60 007 85
Logit 59. 149 08%. ;
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