©
2020 2023

Vi

Construction of Pilot Plant of VI Rise Prediction Model Based on Collective
Intelligence

Umehara, Eiichi

3,300,000

SNS
SNS

SSCDV F-1

Vi
Vi

This study used machine learning to predict the rise in the Nikkei Stock
Average Volatility Index using SNS. Articles posted on SNS are breaking news, but the text is very
difficult to understand. In addition, during machine learning, analysis was performed by focusing on
either emotion (up/down) or topic. In this study, we developed a model that utilizes both topics
and emotions. We named this method SSCDV. As a result, we obtained a good result with an F-1 score.
We also conducted an investment simulation using the learning results. This resulted in a profit. It
was also shown to be useful from a practical point of view.
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