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In finance, there is increasing interest in analysis through the use of information technology. In this
study, we analyzed the relationship between corporate activities and the formation of asset prices
in financial markets through statistical and machine learning methods, using a variety of data as
analysis targets. In particular, this study focuses on the impact of corporate activity information on
asset prices through analysis using large-scale data.

Specifically, in this study, we focused on information on business activities, including research and
development of companies, and analyzed the relationship between business activities and asset
price formation in financial markets. In this study, we conducted analysis using state-of-the-art
machine learning methods and methods in computer science, which deal with large-scale and
diverse data, and clarified the relationship between corporate activities and asset price formation.

Some of the results of this analysis were presented at the Japan Society for Artificial Intelligence
Business Informatics, and SS12020.

Notes

Genre

Research Paper

URL

https://koara.lib.keio.ac.jp/xoonips/modules/xoonips/detail.php?koara_id=2020000008-20200112

BRZBAZEMERVRD MU (KOARA)ICEBE M TLWAR OV TUY OERER. ThTIOEEE, FLFLFERLRTECREL. TOERGEEEECELST
REENTVET, BIACHLE> TR, BEFRELEZETLTIRALEZ L,

The copyrights of content available on the KeiO Associated Repository of Academic resources (KOARA) belong to the respective authors, academic societies, or
publishers/issuers, and these rights are protected by the Japanese Copyright Act. When quoting the content, please follow the Japanese copyright act.



http://www.tcpdf.org

2020 R FERMES (EAMTE) srsrsssss 2SS0 E

i) REERECEMER B4 Bz
rFeREE WBHEE 500 (45B)FH
KR4 B K& K4 (353E) |Hiroshi TAKAHASHI

HHIERE (AAFE

BHFEZEL-ERMISICHE T2 E EMESTMICRET MR

e (GER)

Analyzing asset price formation in financial markets through machine learning
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In finance, there is increasing interest in analysis through the use of information technology. In this study, we analyzed the
relationship between corporate activities and the formation of asset prices in financial markets through statistical and machine
learning methods, using a variety of data as analysis targets. In particular, this study focuses on the impact of corporate activity
information on asset prices through analysis using large—scale data.

Specifically, in this study, we focused on information on business activities, including research and development of companies, and
analyzed the relationship between business activities and asset price formation in financial markets. In this study, we conducted
analysis using state—of—the—art machine learning methods and methods in computer science, which deal with large—scale and diverse
data, and clarified the relationship between corporate activities and asset price formation.

Some of the results of this analysis were presented at the Japan Society for Artificial Intelligence Business Informatics, and SSI2020.
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