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Data Mining in Social Media for study to relation ofusers’ activity IN
SOCIAL NETWORKS AND stocktradingvolume

MarjanFathi
Dr Mohammad Ali Balafar
ABSTRACT

In this thesis, It is discovered that users’ activity in social networks significantly positively correlates to
the stock trading volume in the both of time duration. Thus there is certain prediction power that can be
seen from this correlation. It is valuable information that users’ activity on stock twits overnight
significantly positively correlates to the stock trading volume the next business day. This can be
explained by the relationship between the market capitalization and the daily trading volume, and the
relationship between the daily trading volume and the public attention.
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