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1. INTRODUCTION
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2. LITERATURE REVIEW

2.1. Adaptive Market Hypothesis
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2.2. Sentiment Analysis
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3. METHODOLOGY AND DATA

3.1. Sample
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Table1

Issuer Ticker ISIN
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3.2. Data Pre-Processing
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3.3. Machine Learning

3.4. Model Evaluation
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4. RESULTS

Table 2

SVC KNN
Random 

Forest

Decision  

Tree
XGBoost

Gaussian Naive 

r

Accuracy

AUC
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Figure 1

Figure 2

Figure 3
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Figure 4

Figure 5
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Figure 6

Figure 7
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Figure 8

Figure 9

4.4. Estimating Results: SVC 

Figure 10
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Figure 11

Figure 12

Figure 13
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Figure 14

Figure 15

Figure 16
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Figure 17

Figure 18

5. CONCLUSION 
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APPENDIX 1 

Variable Description


