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Prediction of Stock Index by Using Bayesian Network
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This paper describes the application of the prediction of stock index by using Bayesian network. In the prediction of
FTSE100 in 2007 January - October, the prediction accuracy of Bayesian network was better than that of technical
analysis. Next, one observed the history of the prediction accuracy of index in 2007 and during the years of the

asset-inflated economy in Japan. The results indicated that the reduction of prediction accuracy is effective for finding

the reasons of the problems.
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