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Abstract

Intraday traders buy and sell financial instrumentsiin the short term, typ-
ically within the same trading day. Stocks ate netable examples of finan-
cial instruments. However, since hundreds of stocks are listed on the stock
exchange selecting on each trading day ‘thesmost tradeable stocks is a chal-
lenging task, which is commonly addressed through manual inspection of
historical stock prices and technical“indicators. This paper aims at discov-
ering tradeable stocks on“a given trading day by analyzing the historical
prices assumed by the'sameistocks or by other ones on the preceding days
by means of regression ‘and weighted sequence mining techniques. The use
of regression and weighted sequence mining techniques allows traders to au-
tomatically consider a potentially large number of candidate stocks and to
effectively amalyze their price variations across consecutive days. The exper-

imental results, which were achieved on data acquired from different markets
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