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Highlights 

 A data analytic approach is proposed for stock market prediction. 

 The proposed decision support system effectively uses fewer variables. 

 Higher prediction accuracy is achieved compared to the literature. 

 Sophisticated data analytics methods present capability to capture nonlinearity. 

 This generic methodology is applicable to the other emerging markets as well. 

  



Download English Version:

https://daneshyari.com/en/article/6895552

Download Persian Version:

https://daneshyari.com/article/6895552

Daneshyari.com

https://daneshyari.com/en/article/6895552
https://daneshyari.com/article/6895552
https://daneshyari.com

