IJBEMP

> International Journal of Business, Economics and M:

ISSN: 2458-8997

BORSA ISTANBUL ENDEKSLERININ BIRLIKTE HAREKETI: FP GROWTH ALGORITMASI iLE BiR
UYGULAMA

COMOVEMENT OF BORSA ISTANBUL INDICES: AN APPLICATION WITH FP GROWTH ALGORITHM

DOI: http://dx.doi.org/10.29228/ijbemp.52518
Turan KOCABIYIK, Okan DAG, Meltem KARAATLI

Ozet

Veriye ulagabilme kolaylig1 ve veri bollugu dijital ¢agin en 6nemli faydalarindandir. Ortaya ¢ikan verinin ¢ikar gruplar: igin
faydali hale gelebilmesi igin verinin islenmesi ve karar alma siireglerinde kullanilabilir hale getirilmesi gerekmektedir. Veri
madenciligi bir ¢ok alanda oldugu gibi finans alaninda da kullanilmaktadir. Bu aragtirmada, Borsa Istanbul biinyesinde yer
alan 30 endeksin veri madenciligi uygulamalarindan birliktelik analizi kullanilarak FP Growth Algoritmast ile birlikte
hareketi tespit edilmeye ¢alistlmistir. Kurallari olusturmak i¢in kullanilan veri seti 4.11.2014-12.03.2021 tarihleri
arasindaki 1601 iglem giiniinden olugmaktadir. Calisma iki grup veri setiyle ele alimistir. Tlk olarak aragtirmaya dahil
edilen 30 endeksin tamami incelenmistir. Bulgularda XU030, XUTUM, XU100, XUSRD, XUMAL, XBANK ve
XKURY endekslerinin 6nemli birlikte hareketi tespit edilmistir. Tkinci agamada sektor endeksleri {izerine bir analiz
gergeklestirilmistir. Burada XBANK ve XUMAL endeksleri arasinda ¢ok belirgin bir birliktelik géze carpmaktadir. Ayrica
XTM25, XUSIN ve XHOLD endeksleri ile XBANK ve XUMAL endekslerinin birlikte hareketi dikkat cekicidir.
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Abstract
Ease of access to data and abundance of data are among the most important benefits of the digital age. In order for the
data to be used in decision-making processes, it must be processed. In this case, the data will be useful. Data mining is

used in finance as in many other fields. In this research, it has been tried to determine the movement of the indices

within Borsa Istanbul with the FP Growth Algorithm, one of the data mining applications. The data set used to create
the rules consists of 1601 daily data between 4.11.2014-12.03.2021. The study was handled with two groups of data sets.

First of all, all 30 indices included in the research were examined. In the findings, significant co-movement of XU030,
XUTUM, XU100, XUSRD, XUMAL, XBANK and XKURY indices was detected. In the second stage, an analysis was
carried out on sector indices. Here, there is a very clear association between XBANK and XUMAL indices. In addition,
the movement of XTM25, XUSIN and XHOLD indices together with XBANK and XUMAL indices is remarkable.
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