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Abstract ; As a classic big data analysis scenario, many data mining methods have been practically applied in the field of securities market
data analysis and predicting. However, various existing data mining methods cannot deal with invisible or non—existent situations caused
by the company diversification and the human intervention. Therefore,IChing method is used in data mining,analysis and prediction of
securities market. Data mining is used for feature selection and data dimension reduction, sliding time window ,random forest, three—way
mapping and other methods are adopted to realize the steps of hexagrams breaking in the traditional IChing system,and the concepts and
rules of IChing are abstracted into an algorithm and the hexagrams are classified, and the predicted values are obtained from the hexagrams
breaking algorithm. Compared with the previous prediction model, the proposed model integrates the IChing prediction system and
machine learning , makes full use of the scene characteristics and historical data of the securities market, and finally predicts the stable,
rising and falling development trends of the securities market. Using the public data set of stock exchange within 10 years for experiment,
the accuracy is better than that of SVM, XGBoost and other popular machine learning algorithms, and the effect is further improved in the
sub—industry modeling.
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