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Abstract

Support vector machine (SVM) is used to classify data in the input space.
SVMs are applied to many fields, and have good performance in a wide
variety of applications. In this paper, we first introduce the support vector
machines.

The basic analysis and technique analysis both are the methods that
often be used by most of the investors, by analytical of the result can help the
investors to make the righter decision, then making a profit in stock market.
In recent years, SVM extensive be used in the data classification, and
regression. This research used the regression characteristic of the SVM,
trying to find out the possible trend in the Taiwan stock market.

Through the analytical result found that the Taiwan stock market is can
to predict in the aspects of predicting the stock price next month, the
electronics stocks chosen have good accurate rate mostly. By all accounts,
there have a better accurate rate for the small capital stocks that use the
technique analysis, for big capital stocks, two kinds of methods all have good
accurate rate (45.5%~69.4%), but the technique analysis is better for big
capital stocks, there are a few stocks being up to 60% above.

Keyword: SVM ( Support Vector Machines ) , Regression Analysis,

Technical Analysis, Macro Economic
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