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Using the XGBoost algorithm to predict the closing pricesof Apple inc. stock
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Abstract:

The aim of this study was to predict the daily closing prices of Apple Inc. stock using a machine learning
model, specifically the XGBoost algorithm, to assist investors to making stock market investment decisions. The
study covered the period from January 2, 2020, to July 11, 2024, with a total sample size of 1138 observations.
Of these, 911 observations (80% of the total) were used for training, and 227 observations (20% of the total)
were used for testing. The XGBoost model was built using the Python programming language, relying on its
associated libraries, with the XGBoost library being the most important. The results of this study indicated a high
predictive ability of the XGBoost algorithm based on certain performance metrics used in this study.

Keywords: Predicting; Stock price; Machine learning; XGBoost algorithm; Investment Decision.
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Source:Pant, A., & Ramana, G. (2022). Prediction of pullout interaction coefficient of geogrids by extreme
gradient boosting model. Geotextiles and Geomembranes, 50(6), 1188-1198,p: 1191.
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