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A study of cost-sensitive SVM based on region

labeling method in stock prediction

QIN Lu, LI XuWei
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Abstract: In this paper, the region labeling method is proposed for the shortcomings of single point labe-

ling method in traditional stock forecasting. The region labeling method can provide more useful infor-

mation for training classifier and alleviate the problem of class imbalance to a certain extent, which is al-

so more suitable for practical needs. At the same time, this paper constructs an RCS-Trader model,

which uses cost-sensitive support vector machines and Fs measure to optimize. Compared with tradition-

al stock predicting methods, RCS-Trader model works better and has higher return rate of investment.
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Fig. 1 The process of data preprocessing
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Fig. 2 Single point labeling method
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Fig.4 The comparison of region labeling method and single point labeling method of Yunnan baiyao

®2 ZEBAH(RENRG:000538) KIWHR
Tab. 2 The result of Yunnan baiyao(stock code:000538)

IR T S bRic
precision 0.125 precision 0.3333
TR
o recall 0. 3333 recall 0.3333
o0 2
Fy 0.1318 Fy 0.3333
precision 0.4286 precision 0. 2857
o recall 0.5 recall 0.6667
T 0 255 S
Fg 0.4337 Fp 0.2999
Fs 0.2022 0. 3157
EE/ES 34.47% 31.77%

3.2 KIIBARBRIZEES B RHRIZEN RN

Eb %
K2 RKILH I XEARIC kS B mbric ik

T . AR S g, FRATT AR BT VI O O
=A% .600900)2014 4 4 H 28 H & 2017 4F 4 A
24 H3Lit 622 4Py s 52 5 B 4] 2016 4F 11
H 24 HZE 2017 4 4 A 24 HIY 100 325 HIER
IR €/

S 56 38 3 2 RSO0 AR BN SO S ) B AL
By S 52 S FE rbl %, C=0. 96, gamma=
1..099. X3 4 A7 03, [) e o AR SO A B A A



% 2 A,

F AT RBARIT & 0 RANE I @ EAE IR Z TR F 89 B R

281

100

CVERIAY Gl ) 28T 15 B S8 ) ALY A A
%éﬁlj‘iﬁj’%m rbf # K%L, C=0. 93, gamma=0. 500,
14.0 X b3 1%
Open Price
**+ Buy Point
**s Sell Point f
13.5
t .
g |
= | A
8130
&
.‘.
12.5
.
0 20 40 Date 60 80
A5
Fig. 5
F3 KIBHN(RENRFL:600900) LR
Tab.3 The result of Yangtze power(stock code:600900)
X AR g bR
precision 0.125 precision 0. 3333
LA
. recall 0.3333 recall 0.3333
T 2 R
Fa 0.1318 Fa 0.3333
precision 0.4286 precision 0. 2857
EgiiES
. recall 0.5 recall 0.6667
T 2 R
Fa 0.4337 Fa 0. 2999
Fs 0.3554 0.3036
EEFES 5.28% 0
95 X IpridiZ (S iESVM)
—— Open Price
90| ®*e Buy Point
e * e Sell Point A M
85 "/
|\
|
80 . o
{ NFAW I
75 ( v
V|
T0F /MY
[V h |
65 \ .,
60 Mo A Wi
I ‘L:v‘, Wl
55 .
500 50 100 150 200 250
Date
A6 =wmaHEid SVM K AritE
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