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Description
Thousands of people have tried to find the magic bullet for day trading in the stock market, and I would like to give it a try myself. There is a wealth of data on the stock market and the biggest issue is determining which features are the most important. I want to develop a program that will simply predict whether a stock will go up or not given the previous day’s closing information. 
Data
This data will have to be somewhat created as existing data sets won’t have exactly what we need. This program could be trained in several ways: by security, by sector, by index, by quarter, etc. Perhaps to limit scope we could pick just a handful of securities to train on.
	Stock
	Sector
	Classification
	Market Cap
	Day Low
	Day High
	Change
	Volume
	Target: Price Increases Next Day

	AAPL
	Tech
	Ultra Large Cap
	2.7 T
	$170.20 
	$172.30 
	$0.88 
	62.4 M
	Y


Gathering the Data
There is a wealth of data on YahooFinance, Kaggle,	 Datahub, etc. One API that will be particularly useful is yfinance, a pythonic package that enables downloading data from the yahoo finance API. I would like to get at least a year’s worth of data for each security that the model is trained on. While all the data is available, it isn’t available in one clean dataset. Depending on the amount of securities involved in the dataset, certain classifications such as sector may be easier entered manually. I envision starting with a dataset from Kaggle and then augmenting it with a few more features with the help of yfinance.
