MO HINH HAI GIAI DPOAN DI DOAN GIA CO PHIEU VOI K-MEANS VA FUZZY-SVM
A TWO-STAGE MODEL FOR STOCK PRICE FORECASTING BY COMBINING K-MEANS WITH FUZZY-SVM
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Tém tét bang tiéng Viét:

Bai bao dé xudt mét mo hinh dy doan gia ¢ phiéu két hop K-Means va fuzzy — Support Vector Machines (fuzzy-
SVM). Viéc trich x‘uét ’gép |U,ét mo twr dir liéu thd qUJa vao sy két hgp ctia cac mo hinh hoc thong ké chinh la co
sc}’ clla mo hinh dé xuat. Kién trl]c‘cﬁa mo hinh gém hai giai doan, giaj doan mot sé ap dung thuat toan K-means
dé phan chia khéng gian dir liéu dau vao thanh nhiéu cum riéng biét. O’ giai doan hai, v&i moi phan vung cla div
liéu dau vao, mo hinh fuzzy-SVM (thuat toan f-SVM) sé dwgc str dung dé khai pha cac luat m& st dung cho hé
thdng dw doan. M6 hinh d& xuét dwoc ap dung dw doan cho mét sé ma cb phiéu cua thi trwdng chirng khoan Viét
Nam. Cac théng sb danh gia két qua thwe nghiém sé dwoc gidi thiéu, va cé sy so sanh véi két qua cia mot sb
mo hinh khac.
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K-Means

Tém tat bang tiéng Anh:

This paper proposes a model for stock price forecasting via a combination of K-Means and fuzzy— Support Vector
machines (fuzzy-SVM). The extraction of fuzzy rules from raw data based on the combination of statistical
machine learning models is the foundation of this proposed approach.The architecture of the proposed model
includes two stages: the first stage is using K-Means algorithm to partition the whole input space into several
disjoint regions. In the second stage, the fuzzy-SVM model (f-SVM alogorithm) is used to extract fuzzy rules from
each partition of input data. Then, the proposed model is applied in predicting some of stock codes of Vietnam’s
stock market. The experiment results are presented in comparison with the results of the other approaches.
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