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Stock Performance Prediction Using an Adaptive Sampling Method
o Takayuki Takigawal Reiji Suzuki’ Takaya Arital
fGraduate School of Information Science, Nagoya University

Abstract: This paper proposes an adaptive sampling method of the input data which
provides a good accuracy of the stock performance prediction based on neural networks by
evolving the possible combinations of the input data which are used to learn and predict
by the networks. We applied this method to the problem in which the network predicts the
performance of a certain stock by using the set of previous performances of other stocks
and itself. We show that the effective sets of inputs were obtained successfully and their
combinations depended on the stock which was predicted. Also, their error rates were 3%
better than the cases in which the input data were limited to the previous performances

of the stock which was predicted.
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