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ABSTRACT

Data Mining is one of the emerging technology that
is being use in the field of Data Science. In data
mining, we can be used multiple algorithms of
machine learning. There are many tools available
for the purpose of data mining which one of the
Orange3. The purpose of this paper is to use
Orange3 for the Analysis of Oil and Gas share
prices of the stock exchange. In this paper, four
algorithms are being used for the purpose of
predicting the share prices of OGDCL in the
exchange market. The result of both algorithms are
compared by each other and then it was found the
best result of the algorithm is Naive Bayes and
Neural Network. It was found the most accurate
and perfect result gives the Naive Bayes and Neural
Network. For the given Dataset. In the future, | will
do different analyses for the purpose of predict
accurate share price results.

Keyword — Data Mining, Orange3,
Forecasting, OGDCL, Share Prices,
Algorithms.

1. INTRODUCTION

With the volatile growth of data such as, from
from terabytes to petabytes, the importance of
data mining is increasingly day by day. In this
way data mining is the

extraction of data from large dataset, and
changing it into more meaningful from with
the help of different tools and methods. It can
also be distinct as the grouping of data base
management system. And computer science.[1]
Which is include the data science, artificial
intelligence, machine learning etc.

Data mining is also called knowledge detection
in database as it is the process of

removing important knowledge from the huge
amount of data by using the different analysis
or used pattern techniques.

The data mining process is multiple steps such
as selecting the target data, preprocessing the
data, removing extracting the data and applying
the different machine learning algorithms and
interrupting the accurate and perfect results. [2]

In this way one of the most wide-ranging tool
is Orange3, and orange is a collection of
python-based module which is written in C++.
Which is open source and free of cost for using
the machine learning, data mining and artificial
intelligence. Orange provides the different
algorithms and techniques for the purpose of
finding the different results in different fields.
In orange different algorithms categories in
different model. It required a specific extension
dataset to find the specific and appropriate
targets.[3]

2. LITERATURE REVIEW

A lot of research and practical work had been
done on the data mining. Dataset obtain by
stock exchange market websites. Different
algorithms provide the ORANGE tool. In this
section summarized the previous work that is
done in the field of data mining. Four different
tools are being used in this research paper for
the purpose of predict or forecasting the price
of stock exchange in Pakistan.[4]

One open source data mining tool being used to
apply the multiple machine learning
algorithms. In orange different algorithms
available like KNN, SVM, NAIVE BAYES,
NEURAL NETWORK, LOGISTIC
REGRESSION, LINEAR REGRESSION, and
TREE etc. These models being used for the
different purpose of finding the results.[5]



Data mining techniques can also be applied in
education system in order to prediction the
results of students and predict the drop out rat
of the students, predict the students'
performance. We can analyses the students
data for the purpose research. Data mining is a
wide range field because in future data mining
is necessarily for everyone. Data mining is need
of business. In data mining being used the
orange were evaluate the prediction, test and
score, confusion matrix, calibration curve.

The survey of literature and classification of
data mining articles from 2015 to 2018, done in
this paper, which is allows us to regulate the
number of data mining techniques that is
established with the passage of time. [2]
However, data mining is applied in different
fields like Bio, Bioscience, Biochemistry,
Earth, Math, Physics, Chemistry, Medical,
Social, Planetary, Accounting, Decision
science, Health, Finance, Chemical science,
Economics, astronomy, nursing, energy,
agriculture, Biological, Engineering,
veterinary, pharmacy.[6]

Data mining is used in classification like
gender, birds, flowers, and datamining is being
used for the prediction of diseased liked breast
cancer, etc. However, we can predict the share
prices of stock exchange of oil and gas
company limited Pakistan.

3. RESEARCH QUESTION

In this paper were faced as well as many
problems .Firs of all how to collect data for
dataset. | researched the dataset for research of
this paper from many websites but no found at
last | were found the data in the stock exchange
market websites. Which were the algorithms
use for prediction of OGDCL. How to predict
and which factors are affected in Prediction.
How to study for research write a paper.

4. METHODOLOGY
A. Orange3

Orange is collection of OOP-Based
module that sit over the core library C++
Obijects. It is an open source and free of cost for
each user. Orange widget is a GUI (Graphical
User Interface) for data mining and machine
learning. By using orange no need for any kind
of programming language. That is very easy to
apply in machine learning algorithms. In

orange provides add-ons for neural network,
time series, bioinformatic, text mining,
educational, Image Analytics, prototypes, text
able, etc.[7]

Orange provides different algorithms for
data mining , classification, time series,
forecasting, predicting, etc. However, this
paper deals the four algorithms and in this
purpose Orange 3.24.0

B. ORANGE

Forecasting Algorithms

This Paper is providing the Relative
analysis of four algorithms. The forecast
environment of orange allows the user to
make the predicting the
share price of stock exchange market of
OGDCL.

1) Prediction

2) Test and Score

3) Confusion Matrix

4) Calibration Plot

C OGDCL Stock Exchange

Dataset
OGDCL (Qil and Gas Development Company
Limited) is one of the top company which provide
the Oil and Gas in Pakistan (PSX) as well as the
London exchange Stock Exchange market. Data

were taken by (PSX) website that is 1% February

2020 to 30™ April . This data has been a sample
data and were prepared for predict the price in
orange .

9. Results and Discussion

The data is loaded in orange3 by File in .csv
format. Following are the attributes being used in
the datasets.
i.OGDCL

ii.Date

iii.Open

iv.High

v.Low

vi.Close

These attributes open, high, low, close, prices of
OGDCL has been taken in future prediction



without holydays. In this way the Minimum
Value, Maximum Value, Shows in the table.
Four models were compared it was found

The best algorithm is Neural network which gives
the best classification accuracy is 0.878 and and
NAIVE BAYES accuracy is 0.796 other models
are less results.

Table 1: Minimum, Maximum, Mean, StdDev
Values of attributes.

Minimu Maximu | Mean | StdDe
m m v
Open 76 137.25 106.13 | 19.295
2
High 76 1375 108.14 | 18.935
3
Low 73.25 133.2 103.81 | 19.171
5
Clos 75.01 134.83 105.64 | 18.844
8
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Figure 2. Shows the Test
Analyses the Attributes.
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Figures 3 Shows The Test Results

Figure 4: Shows The Prediction Results
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Figure 5: Shows the Forecasting
OGDCL Share price

Thus, after the analysis and
comparison of Naive Bayes and
Neural Network models, it was found
that Neural Network is a better model
for forecasting the values of open,
high, low and close prices of OGDCL
stock data. The values predicted by
Neural Network were found to be
more accurate, when compared with
actual prices of next ten days. Also,
Neural Network had the lower error
rate than the Remaining algorithm, as
shown in

Figure 6: Shows the Future Predicted
Probability.

. CONCLUSION AND

FUTURE WORK

Although there are many financial,
economic and fundamental factors
involved in the prediction of stock
exchange share prices analysis, but
technical analysis and prediction can be
done by applying the machine learning
algorithms by using orange3.

According to the analysis done in this
paper. Neural Network Can be used for
the forecasting the future prediction of
stock exchange datasets and the that
factors which is affected on that
results.[8]

However, In future other predictions may
be used on the this example of datasets
like daily, weekly, monthly, to find it
there is any other better option available.
And in future others product predictions
may be use on this sample of datasets. So,
that’s simple and unique work is possible
for future.
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