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 Accuracy, Precision, Recall, F1 score   
  Result  . 

 

<  1>     
Actual 

Predict    True False 

True True Positive(TP) False Positive(FP) 
False False Negative(FN) True Negative(TN) 
 
F1 score  precision  recall    

  . Recall  Precision   
     <  1>  . 

 (1) 

 (2) 
  

F1 score     .  

 (3) 

 

(  4) kNN (k=2)  

 

(  5) SVM  (C=70)  

 

<  2> kNN k     
k Accuracy Precision Recall F1 score Result 
2 0.51064 0.61111 0.40741 0.48889 2.79462 
3 0.52128 0.58333 0.58333 0.58333 2.21438 

4 0.51596 0.60000 0.47222 0.52850 2.43758 

5 0.51596 0.57658 0.59259 0.58447 2.26037 

6 0.48936 0.56667 0.47222 0.51515 2.12833 
 

<  3> SVM  C    
C Accuracy Precision Recall F1 score Result 
40 0.50532 0.57282 0.54630 0.55924 2.53658 
50 0.51064 0.57692 0.55556 0.56604 2.61560 

60 0.51064 0.57692 0.55556 0.56604 2.61560 

70 0.51596 0.58252 0.55556 0.56872 2.90413 
80 0.52128 0.58054 0.56481 0.57547 2.81695 
 

 kNN  k  2   2.79462, SVM  
 C  70   2.90413  SVM    

     ( 4)(
 5)  . <  2>, <  3>     
 Precision     

    .   
 50~60%     

      
      . 

     
      

      
      
     . 

 
  2017   ICT   

. 
 

[1] . "     
  ." , 25 (2016. 9): 

19-33. 
[2] ; ; .   

 . , 2016, 
13.3: 467-476. 

[3] Yahoo Finance https://finance.yahoo.com/  
[4] MANDELBROT, Benoit B.; PIGNONI, Roberto. The 

fractal geometry of nature. New York: WH freeman, 
1983. 

[5] FAMA, Eugene F.; FRENCH, Kenneth R. Size, value, 
and momentum in international stock 
returns. Journal of financial economics, 2012, 105.3: 
457-472. 

[6] GROSSMAN, Sanford J.; SHILLER, Robert J. The 
determinants of the variability of stock market prices. 
1980.  

[7] ; . Support Vector Machines  
      
. , 2010, 16.1: 71-92. 

2017년 춘계학술발표대회 논문집 제24권 제2호(2017. 11)

- 812 -

2017년 추계학술발표대회 논문집 제24권 제2호 (2017. 11)




