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OBJECTIVE OF THE
STUDY Develop an ML model

that incorporates
sentiments of
Philippine business
news in predicting the
price of the Philippine
Stock Exchange index 01



DATA SET

PHILIPPINE STOCK
EXCHANGE INDEX

2015 - 2020
Daily highest price
Daily lowest price
Daily opening price
Daily closing price

02
NEWS ARTICLES
FROM RAPPLER

2015 - 2020
Top news under Economy,
Industries and Personal
Finance
Gathered entire content



METHODOLOGY

Data
Scraping

Data
Preprocessing

ML Model
Development
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Exploratory
Data Analysis



SENTIMENT ANALYSIS (VADER) 04



TO BUY OR NOT?

RAW DATA

Daily highest price
Daily lowest price
Daily opening price
Daily closing price
Content of news
articles
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SELECTED FEATURES

Daily return (closing price)
Daily average positive score
Daily average negative score
Daily average neutral score

DECISION

BUY
DO NOT BUY



Model Evaluation06



50%

07

VS

65.5%

RANDOM FOREST CLASSIFIER
(TUNED HYPERPARAMETERS)RANDOM BUYING DECISION



RECOMMENDATIONS

RECO 1:

hasdajskdjas

RECO 2:

asdajsdnalsjdn

RECO 3:

asdasdasd
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