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Stock selection model based on improved AdaBoost algorithm

HE Chao, WU Fei, HE Yang, ZHU Hai
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[ Abstract] With the rapid growth of the national economy after the reform and opening up, the stock market is also increasingly
prosperous, so quantitative investment trading technology has been increasingly valued. While using AdaBoost algorithm to pick
stocks model can well achieve the desired effect, but since the AdaBoost algorithm is more sensitive to outliers, and the decision
result weight of the component classifiers has great influence to the final result, so this paper puts forward the new sentence type
feature selection mechanism for improving the robustness of the component classifiers in the stage of training, and uses the new
voting judgment mechanism, combined with the feature of the classifier’s own accuracy and attribute weight information, improves
the overall algorithm results. The experimental results show that the improved AdaBoost stock selection model is effective.
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