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Abstract

The capital market is growing rapidly. This has led to higher demand for
information, more effort to predict and invent new models for predicting the
future of the market. Predictive models can be classified into three categories.
The first group uses technical analysis, the second group uses fundamental
analysis, and the third group uses data mining and machine learning. In the
present study focusing on data mining method to compare the accuracy of
selected machine learning models including neural network, logistic
regression, k mnearest neighborhood, support vector machine and cross
validation to predict stock prices for 12 selected companies of Tehran Stock
Exchange that They have been selected through systematic deletion method
in the form of machine learning models and the results of this paper showed
that among the machine learning algorithms, the support vector machine
algorithm has the highest predictive power in stock prices.
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