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1 Introduction 
 

This configuration manual provides the course of action required to be followed in order to 
replicate the proposed research and achieve desired results. The manual includes 
requirements of system configuration, steps for collecting and cleaning the datasets, steps and 
code snippets of implementing the models and lastly the steps and code snippets for 
evaluating the model. 

 

2 System Configuration 
 

All the required tools and software used for this research can be easily installed in any 
computer system having basic configuration listed below: 

 

Operating System Windows 10 

RAM 8GB 

Hard Disk 128GB+ SSD 

Processor Intel Core i5 8
th

 gen 
 
 

This research work used the basic tools that are given below: 

 

a. Microsoft Office Suite 

b. Python 3.7 

c. Anaconda Jupyter Notebook 

 

Microsoft excel and Microsoft Word are the two tools used from MS office suite. MS word is 
used for the purpose of reporting whereas, MS Excel is used for viewing the data and 
performing few merging operations. Python is the used for all the processes like data pre-
processing, EDA, model building and evaluation. Python 3.7 is used which is open source 

and can be downloaded from the official website
1
. Jupyter Notebook is used as IDE for entire 

coding. Jupyter notebook is accessed from platform called Anaconda, which can be 

downloaded from official website
2
.  

 
 
 
 
 
 
 
 
 
 
 
 

 

1 https://www.python.org/downloads/  
2 https://repo.anaconda.com/archive/Anaconda3-2019.10-Windows-x86_64.exe 
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3 Dataset Generation 
 

Total four datasets are used for this research work, which are given as below: 
 

1. DJIA stocks dataset: 
 

This dataset has been downloaded from Yahoo finance official website
3
 in CSV format. 

Here the time period for which data is required can be selected, and the resultant data can 
be downloaded without any cost. 

 

2. Gold Prices Dataset: 
 

This dataset has been downloaded from Yahoo finance official website
4
 in CSV format. 

Here the time period for which data is required can be selected, and the resultant data can 
be downloaded without any cost. 

 

3. Crude oil prices dataset: 
 

This dataset has been downloaded from Yahoo finance official website
5
 in CSV format. 

Here the time period for which data is required can be selected, and the resultant data can 
be downloaded without any cost. 

 

4. Twitter Sentiments data: 

 

This dataset is requested from one of the previous research works (Jain, 2019) done in the 
same field. This dataset already has the sentiment label as the author has originally done 
text processing and defined the sentiments for tweets. So there was no further 
requirement of text processing. 

 

5. News Dataset: 
 

This dataset is downloaded from an opensource platform called Kaggle
6
. This is a public 

dataset and can directly be downloaded into csv format.  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

3 https://finance.yahoo.com/quote/%5EDJI?p=^DJI  
4 https://finance.yahoo.com/quote/GC=F?p=GC=F 
5 https://finance.yahoo.com/quote/CL=F?p=CL=F 
6 https://www.kaggle.com/aaron7sun/stocknews 
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4 Importing python libraries 
 

Below snippet shows the python code of importing all the required libraries for this research.  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

5 Importing the datasets and Checking for missing values 
 

All the datasets were imported into python environment and checks for NA values in the 
datasets were performed. Below image shows the code snippet for importing the data and 
checking for NA values in data. 
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6 Data Pre-Processing 
 

At different levels of study datasets were combined as per the requirement. Also, 
positive ratio was calculated on Twitter sentiments data. Code snippets for the same are 
given below: 
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7 Exploratory Data Analysis (EDA): 
 

Various steps were carried out for EDA of datasets, code snippets for the same 
are given below:  
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8 Code snippets for Granger Causality test 
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9 Machine Learning Models 
 

Code snippets for machine learning models implemented in this research are given below: 

 

1. Vector Auto Regression (VAR):  
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2. K-Nearest Neighbour (kNN):  
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3. Support Vector Machine (SVM):  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

10 Transfer Learning 
 

Transfer learning process was carried out under the same environment as above models. 
Code snippets for transfer learning process for all the three models are given below: 
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1. SVM model:  
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2. KNN  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

3. VAR  
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