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http://www.youtube.com/watch?v=IwZOdHe430E
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J-Quants& (FJ-Quants(d. BREICEIDNDT—5  RIBZREL. EAKREROERICLDT—IFE
ORI ERIET S TOI T I RTT, BAABRERDEERN. T—I%&FHUTCEEITETILDICES
CEEENELT. 2807 VVORBHEEEBRHEEZTUVE I,
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HBHED SHAOFROBEEFAL &S | 2021/1/29-2021/6/14

KA BERWEIFRIIL—7

AAINE| I —F ca—=ASMFv Loy : Za1— X9
2R THR—hT AU A BELES | 2021/3/19-2021/6/4

A BEENEIFRIIL—T

D e———— g v et (e 2022/3/19-2022/6/4
JPX Tokyo Stock Exchange Prediction APTroh ] & $63.4¢0

' Exp;rore the Tokyo market with your data science skills Prize "}?’"ey

m Japan Exchange Group - 279 teams - 3 months to.go (3 months'to go until merger deadline)
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https://aru47.hatenablog.com/entry/2021/12/12/205905

DRAUEEN#H L ITED - BEDKMCIEES ORNRBLCOHBRET —EE>TLESITUREE LTI, fHlx
F6r HEOKAEFRATEZIIAUNRLGEFHIRXIHFESNE LIS, BT —EH>TLIVEMEBE L THIOEHE
M D F = A(e.g. Jane Street Market Prediction. Two Sigma: Using News to Predict Stock

Movements),
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https://aru47.hatenablog.com/entry/2021/12/12/205905
https://www.kaggle.com/c/jane-street-market-prediction/overview
https://www.kaggle.com/c/two-sigma-financial-news/overview
https://www.kaggle.com/c/two-sigma-financial-news/overview
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month feature index RMSE accuracy spearman_corr corr R”2 score
1 fundamental+technical  label_high_10 0.092 0.682 0.038 0.100 0.012
fundamental+technical  label_high_20 0.104 0.698 0.034 0.123 0.016
fundamental+technical |abel_high_5 0.085 0.619 0.034 0.097 0.010
fundamental_only  label_high_10 0.093 0.678 0.067 0.128 0.017
fundamental_only  label_high_20 0.105 0.699 0.056 0.136 0.019
fundamental_only  |abel_high 5 0.086 0.619 0.069 0.102 0.011
return_only  label_high_10 0.095 0.670 0.002 0.017 0.001
return_only  label_high 20 0.110 0.695 0.011 0.023 0.001
return_only  [abel_high 5 0.087 0.601 -0.014 0.005 0.001
technical_only  label_high_10 0.092 0.685 0.048 0.090 0.008
technical_only  label high 20 0.106 0.698 0.053 0.106 0.011
technical only  label_high 5 0.085 0.619 -0.001 0.036 0.002
2 fundamental+technical  label_high_10 0.096 0.501 0.023 0.144 0.021
fundamental+technical  jabel_high_20 0.108 0.504 0.008 0.143 0.020
fundamental+technical |abel_high_5 0.082 0.495 0.048 0.106 0.011
fundamental_only  label_high_10 0.103 0.510 0.034 0.052 0.003
fundamental_only  label_high_20 0.120 0.506 0.003 0.043 0.002
fundamental only  |abel_high_5 0.087 0.509 0.054 0.048 0.002
return_only  label_high_10 0.099 0.503 0.022 0.075 0.007
return_only  label high 20 0.114 0.505 0.018 0.108 0.013
return_only jabel_high 5 0.084 0.499 0.014 0.045 0.003
technical_only  label_high_10 0.097 0.501 0.012 0.132 0.018
technical only  label_high 20 0.110 0.504 0.011 0.159 0.025
technical_only  Jabel_high 5 0.082 0.488 -0.010 0.071 0.006
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88 3 ElMKaggleDRIRESEST

1. EFIVEEBEZEH®)IC. ZOEEHITOREC_HFEDT—IEANT—FELT, BEE
HOBE(C_t+1)HhSBAEEZHDIME(C_t+2) T TOZEEZR(r_t+1)D 7200888 & U
2008 ZE FHILE 9,
rt+1 =(C_t+2-C_t+1) / (C_t+1)

2. FRILZLA20088A(CTI L T1D S 200 F TICZNEN2HST1DIRFEDD T 1 ~EENT
NDEAR(CT L TEITTEOOHMESTEL CcNES_upe LE I,

3. FEILTZTN20088AICT U TINS5 2000 X TICENEN2OST1OREDD T 1 ~&EZ
NZNORERICH L TEITZEDOMMZEGREL CNES _down&e LE T,

4, S_uph5S_downEEIWERRER dayb L IF1U—XFLwRUS—Y ] EIERT ElCL
£,

5. TAU—XTFLwRUS—V%public/privatefifEH. BEXHAEL. YUZHABORRSE
LTEELET, T7U—XXTLYRUS—VDORBRIOFE/IELREEZXIATELET,
a. XAT7EER(xIFpublic/privateEARNEZXR):
Average(R_day1-dayx) / STD(R_day1-dayx)

6. privateHHANRADI D7 =BF LN T S—DBREELDE T,
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FUTEESLTLET,

TAYU—XTLYRUS—=VDEHEICERU TIE. MUIlC K DIRBERNZ V(I THNIEEN)EEIT
BETINDLS(C. MUHNS2004(CTHUTINS20BEDD T 1 RZERTTULET,

(VX0 RO-b] EREICE>TEELERTHBICH. HUVEDXA7&ET1U—XF
Ly RUS—YOEBEEFI0HRIITERELS. F1Y—=XFTL Y RYS -V ORRIINTEY/EERE
ELTVET, CHNICEDBFEDHREITRBE I SETILTEREL . T—IDRHRDELITHIG L
TEMCEVERENRED ETIVEBRIDICENRECEDET,

AIVRTEF. V=Tvy FEEBEORS T+ YT PUROBREHATIFRANMNELSZ AT 3
VF=REDTF-FERHELTVET, INSOTFT—IEFHITDICETEDBELUITIIV -
O—JLURTEDIHNELNTEA. T2, TRR200BAEFARRICEHTVDIZH. V=T vl -
Za1—-+FSIWEEEBREFRAISICEETAELES. R—SEENDIER/SBIeTOVIRICNAT
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Kaggle TTORIEEERETIC T S R

TT=L Z7 LO%TIVEREFE. 7tQuantopoan®MCIO. R7AENumerailc EHE

. marketneutral.eth
4 @jonathanrlarkin

This competition looks great!

VA —hEBR

§ Tomoya Kitayama @gamella - 455H

$FRFIE - fcJ-Quants D 2 3BDHRIA AT I RHS[EZ "Kaggles THIfE
Alpacald S H FEIBIER « T—F1ER - Fa— MY ZILEROEMTY R—M%&
BB ULEX U, EOED. BREMEET WV !

kaggle.com/c/jpx-tokyo-st...

DALY FZERR
Kagg|el’b\5 :E)y%@ﬁm https:/www.kaggle.com/competitions/jpx-tokyo-stock-exchange-prediction/discussion/324143#1784860

‘> Munum « (229th in this Competition) = 6 days ago »

It's definitely the best designed markets completion on Kaggle so far
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https://www.kaggle.com/competitions/jpx-tokyo-stock-exchange-prediction/discussion/324143#1784860
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https:/www.pX.co.jp/corporate/news/news-releases/0010/20210813-01.html
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https://www.jpx.co.jp/corporate/news/news-releases/0010/20210813-01.html
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FAEFIVEUATOED, EFILHSRELEC EDFHIESIRICTRMBARMThI L,
LGBMO(U DO L w23y /S VDEFR)
XGBR 1
Za1—3IbRY D=0 0

FRUDAFECVOFMHRAEIRXLTHFD. AHBEOFENRLSENTVIT,

2017-2020F THO & FEHoldIZxF i g S4fold-cv, ok D@EY . (ERTEACVFENEIL TE-ENKEL, &M% private
LBOROAFIICVDRAT DIEEEFHANIZUNE->TLV =,

PublicLB®) sHE#AR (320204 D@ &£ TL1=AY, Private D sHE#ARI (£3/27 ~5/15F THDH L Z1.55 A THS 1=, ETIVT D
SEECNICEC B TITUOELTz. EREIZ1ED2019/12/27 ~2020/2/15. @2020/3/27 ~2020/5/15.

(32020/6/27 ~2020/8/15, @2020/9/27 ~2020/11/15M 4D DHB TENENHAERITEHEL. TRENDTAL—S%R
TRIEHRENREL-NESI I ZHIBTLELT=,

SFOLDYRARNYT—ay, ZERIFRRIT —2ELTOERIIFICLTELT . BREBICTSAL)—IMNREL TS ATEENL
(FHAHH, mEILo=-DTHHM KT THEAI 1=,

Time series cross validationZZ. L T20194 ., 20204F ., 2021 E % T AMAB EL1=3 D DfoldZE/EY Nk REZEHAIL 1=

FUEEREIZS DWW TEFRISANLEZIOR LAV TERIE T HFENNEEZTVET . EE/NTVVIICETIRELT
FAN—MIBFTEBEIXFIE—HLTLELT =,
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ATR(Average True Range) . FI# R (2B HE1E (R LS MAI T RLLE)
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T OA—F1Y O BRFIY O, FIRMEMRICKSHMED LR - TR
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ROFH, BEEDZERE. BERIBOZERE/FH. RSI. MACD

J7URA0%)L: ROE, ROA, EPS, PER, BPS, PBR, BER &4 M., M3 HTEDEIERL. AIEFHHEDES GELE. EEF
I, BEA S, SEMFIR, BEE, MEE, —HRIYNFHESE, —RAYEREIERED)
TOZHLSMDEREREHTEStaS17IVZANT, —E2HEEZRAVTTI. TORGHEROHEBEPCEEZEEZHE
L. BREICHL TEENTL S EZHIPR
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CPCV(Combinatorial Purged Cross-Validation)&IZRERST—5 K ICCVIRARLZ ELIH
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https://zenn.dev/ymd/articles/fd08fb46bc868c /% & &= SR
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https://zenn.dev/ymd/articles/fd08fb46bc868c
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