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ABSTRACT

In recent years, with the rapid development of wireless networks and mobile devices,
it has become easier for investors to get various information from multi-source web data.
Although there are many sources of web data, investors are often influenced by a single
source of data, as a results, inconsistent information and misjudging trends are occurred. In
addition, since the characteristics of web data are complex and most of them are unstructured
data, how to process and obtain objective information from multi-source web data is a
challenging task. In order to solve this problem, this paper proposes a genetic-based multi-
source attribute optimization algorithm, which aims to find effective classification attributes
from multi-source web data to construct a prediction model to analyze the relationship and
influence between multi-source web data and the stock market. The proposed approach first
targets three web data sources, including: financial news, social media and economic
indicators, and performs data preprocessing to obtain possible classification attributes. Then,
the binary encoding schema is utilized to encode those attributes. As to the fitness function,
two factors that are accuracy of model and diversity of attribute sources are used to calculate
fitness value of a chromosome. After evolution, the best set of classification attributes is
output and used to build a prediction model. Using the built prediction model, we expect to
provide a relatively objective trend judgment result for users' reference.
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language processing.



