ABSTRACT

In recent years, sentiment analysis is a key process to disclose the
information from the text. In this study, we aim to find out the relationship
between movement of stock price and investment enterprises’ daily reports.
Therefore, we analyze investment enterprises’ daily reports between 01 December
2015 and 31 December 2016. Sentiments are calculated by counting the positive
and negative opinions to identify stock price parity. Sentiments are taken from 7
investment enterprises which are s Yatirim, Halk Yatinm, Seker Yatirim, Deniz
Yatirim, Vakif Yatirim, Ziraat Yatirrm and Ak Yatinmm. We {ind that there is a
significant relationship between n_egative sentiments and movement of stock price
parity. In addition to this, there is an interesting finding that investment
enterprises make more accurate suggestions when they give positive sentiments in
their reports. In other words, the results show that investment enterprises make
better estimates while finding increase in stock price parity.
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OZET

Duygu analizi, herhangi bir igerikten fikir veya yorumlan agiga
¢ikarmay1 saglayan bir analiz ¢esididir. Son yillarda popilerlii artmaya
baslayan bu analiz tiirliyle sosyoloji, saghk, ekonomi vb. alanlarda cesitli
arastirmalar yapiumistir. Bu ¢alismada, yatinm kuruluslanmin  piyasalarda
beklentiler/gelismeler iizerine giinliik raporlari ile stok fiyatlarinin hareketleri

arasinda iligki olup olmadigimi 6grenmeye calismaktayiz. 1 Aralik 2015 ile 31

Aralik 2016 tarihleri arasinda yatinm kuruluglarmin piyasalardaki giinliik
beklentilerini agikladiklar raporlarnim inceledik. Stok fiyati paritesinin hareketini
bulmak ic¢in, yatinim kuruluslarinin yayinladiklar: raporlardaki pozitif ve negatif
yorumlan sayarak duygu analizi yaptik. Stok fiyatlari ile yatinnm kuruluslanmn
raporlar1 arasinda iliski olup olmadigimi 6grenmek icin 7 yatinim kurulusunun

raporlarindan yararlandik. Bu yatinm kuruluslan sirasi ile Is Yatinm, Halk

Yatirmm, Seker Yatirnm, Deniz Yatinim, Vakif Yatinnm, Ziraat Yatinm ve Ak
Yatinm’dir. Yapilan analiz sonucunda. yatirim kuruslarinin negatif yorumlar ile
stok fiyat paritesinin hareketi arasinda anlamli bir iliski oldugu goriilmiistiir.
Buna ilave olarak, yatinm kuruluslarmin stok fiyatlarindaki yiikselisi diigiise
oranla daha dogru tahmin ettigi goriillmuistiir.
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