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Abstract

The stock market is one of most complex systems in the world, which consists of stocks
whose prices goes up and down, without generating a clear pattern. Various factors
impact to these up and downs of the stock prices.

This work tries to apply machine learning algorithms to predict the decline in stock prices
by more than 7% (the decision point when the investors will sell a stock), with 2 weeks in
advance. For this work, 3 different machine learning algorithms will be used which are
logistic regression, support vector machine, and k-Nearest neighbors with feature
selection and without feature selection. Therefore, altogether 6 machine learning models
will be run and finally will decide which one perform better in predicting whether a stock
should be sold or not.

The logistic regression model with feature selection outperformed all the other models
having greater results and it was considered the most balanced method in terms of scores.



