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RATCHAPON PARIYOTHAI : FORECASTING THE STOCK PRICES BY FEATURES
ENGINEERING AND MACHINE LEARNING TECHNIQUE. THESIS ADVISOR : ASST. PROF.
BENJAWAN RODJANADID, Ph.D. 68 PP.

Keyword : MACHINE LEARNING/DEEP LEARNING/FEATURE ENGINEERING

In this research, the primary objective was to identify and develop a predictive
model for the prices of 10 securities in the Stock Exchange of Thailand. The securi-
ties included BANPU, BBL, GUNKUL, IRPC, KBANK, KTB, PTT, SUPER, KKP, and TTB. The
identification of features involved a combination of feature engineering techniques, in-
cluding support vector regression, deep learning, random forest, and gradient boosting.
Subsequently, the identified features were used to construct a predictive model for the
securities’ prices. The model construction utilized four machine learning techniques: sup-
port vector regression, deep learning, random forest, and gradient boosting. The software
employed for this research comprised Minitab Statistical Software version 20, Microsoft
Excel, and Rapidminer Studio version 10.1 (Educatioﬁ license).

The study findings indicated that the most effective models for price prediction
of the securities were obtained through deep learning. The models generated accurate
price predictions for BANPU, BBL, GUNKUL, IRPC, KBANK, KIB, PTT, SUPER, and TTB
securities. Additionally, the model constructed using support vector regression yielded

the most accurate price predictions for. KKP: securities.
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