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PROBLEM DEFINITION

The Limitations of Quantitative-Only Portfolio Models

Qualitative portfolios may achieve short-term profitability,
but lack long-term reliability and credibility in dynamic market conditions.
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PROBLEM DEFINITION

Enhancing Stock Portfolio Reliability
using News Sentiment Analysis
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DATA COLLECTION AND PREPROCESSING

Scope: Domestic equity market

5T STH 7t Hedl  SEE AUt Zefg A2t HEAHNE A7t a7t X7t oi&=7t =7t
R * number of stocks
0 HaTHA 944000 S 5400 +6.07% 100.0 346256850 3250669.0 49883028.0 94000.0 94500.0 92700.0 94300.0 94400.0
1 SKOHO|H A 4280000 &S 32,500 +822% 50000 6513723.0 27747380 74307630 4260000 4392500 4165000 4275000 428000.0 o 4,192
2 LGOI X|EF4H  359500.0 S+2f 39500 -9.90% 5000  541859.0 1942750 6446120 3675000 367500.0 352500.0 3590000 359500.0 e Total columns
3 HgHIO|2 2 XA 10140000 &S 5000 +0.50% 2500.0 73825.0 74881.0 83364.0 1016000.0 1022000.0 1009000.0 1014000.0 1015000.0 o 33
4 HSHAF 744000 &S 4400 +6.29% 1000 6976077.0 5169860 5751012.0 74200.0 74900.0 73500.0 74300.0 74400.0 )

e . e Data composition
5 oHeto0{2Am[0]A  1042000.0 SF=f 55,000 -5.01% 5000.0 288611.0 302069.0 189175.0 1069000.0 1079000.0 1027000.0 1041000.0 1042000.0

6 FAOHZLE|E] 745000 &5 9,700 +14.97% 5000.0 19302308.0 1374733.0 69999330 663000 748000 661000 745000  74600.0 o Market: 15

7 HDHOIEES Y 5150000 df2f 13,000 -246% 50000 2136840 1104440 1964370 5220000 5240000 5090000 5150000 516000.0 o Financial : 17
g S 2170000  St2F 3,000 -1.36% 5000.0  779161.0 1695360 10996740 219000.0 220250.0 216500.0 2165000 217000.0 o Category : 1
9 KB=8 1128000 I3} 4000 -342% 50000 16924900 1917040 13082960 1135000 1150000 1115000 1127000 112800.0

e The project focuses on the domestic capital market, primarily the KOSPI and KOSDAQ indices

o After building the core system, the framework is designed to be scalable to other markets, such as the S&P 500
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DATA COLLECTION AND PREPROCESSING

Market Data

STOCK DATA [

BeautifulSoup - Naver Crawling

FinanceDataReader
i Data clensing RSI
S — Grouping and Removing Bollinger_band
Encoding and transformation Moving Average
FinanceDataReader Missing Value - handling ROE / PER / PBR
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DATA COLLECTION AND PREPROCESSING

News Data
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DATA COLLECTION AND PREPROCESSING

Relational Database (MySQL)

COMPANY_FINANCE

COMPANY_STOCK ARTICLE_TABLE

COMPANY_TABLE

Company_ID Company_ID Company_ID Article_ID
Company_NAME Year_Quater FAANE L E Posted_Date
financial Article_Title
informations Article_Content
Graph Database (Neo4j)
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FUTURE ANALYSIS
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Prompt Creation

Integrated Analysis and Summary Text Generation

e LLM provides a comprehensive interpretation of individual
analysis results to describe the overall trends and insights

of the company in natural language @

Implementation of LLM Input Prompt Generator

e Develops a function that automatically structures data I
extracted from the datalbase and converts it into a )};'3;{"0 LM (GPT or LLaM
standardized prompt that LLM can understand e 20?, ( or LLaMa)
e
Analytical data-based report generation module I,

e Write script code that generates automatic reports based — Report Creation
on integrated analysis results (pdf)




EXPECTED OUTCOMES
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