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He AR 7 AAE ARE 12F AR
ARIMA(1,1,0)2,1,0) 12 238& T3 IFF
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2 W¥sh= oy A A T8
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EE 53l oS3k @Al A7 54 &1
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2 getA| Hate] Aol A A5kt Al
AY dA5E she AAA WA e @S
s s d3Sske 229 dse AsAZ
T Utk EE AW¥se 20061 19HE]
20193 5€7bA ¢ Hlo|HE 2t A, =7t
A FSAABARE, 72 EATA 38}
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<¥ 2> Ay 2 X
T= EEEE clole &X
Ad W ABAETR ¢
AXNZAAA & A= EA1A (http://kosis.kr)
T3 M2)
AY E olgEAAY AR ¢
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_lfm‘g—_/}_]_ 1% 1]_,3_.1_ = ?}%@@% E‘%&%ﬁ]@i
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T EdE

P AR

A8 B Bl A4 A%

(https://trends.google.co.kr)

<E¥ 3> &= Hlole 7|= A

B E=1eA o7 B2 EZHX}
Ax LHAETIRS 79.31 105.65 94,57 97.00 7.75
A715= 1.30 6.28 3.06 2.88 1.31
E31HM2) 1027697 2771633 1860440 1819290 485641.44
A= ofStEA AW AR 59.50 102.60 84.48 83.60 11.12
Ax A7 81.39 110.55 93.97 92.33 6.65
A= olatEn]uf 3 s 12300 117812 52264 51406 15128.65
FegEYEFE 2.66 7.580 4.495 4.290 1.30
A= B B g 24 16.00 93.00 32.18 26.00 14.60
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3.3.1. ARIMA(AutoRegressive Integrated
Moving Average model)
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slsted - 273 H 2 EH(AR)
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7]%(Bayesian information criterion, BIC)< 2] I} olF 7t AEHY S Tl ASA e JHHTE
235190} 13 25 T 712ke] shebu]ElE Qo) A= =21 79 AlEel thske] 2 <
A 3I7HA SR 02 A8k AICS BICE AEAUTE SFAIA $H3E nle] SJAEA
7Yz} -643.5083} -629.961% 43} 3 p=2, o oS ghe Feke ARE AT #
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e
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s waP F AT A2 AZYL
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(Breiman)o] 200113 1ok o= Al e o0 1 IS A G, T vl
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(c) Forecast of LSTM Model
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<Abstract>

Comparative Analysis for Real-Estate Price Index Prediction
Models using Machine Leaming Algorithms:
LIME's Interpretability Evaluation

Jo, Bo-Geun - Park, Kyung-Bae - Ha, Sung-Ho

Purpose

Real estate usually takes charge of the highest proportion of physical properties which individual,
organizations, and government hold and instability of real estate market affects the economic
condition seriously for each economic subject. Consequently, practices for predicting the real estate
market have attention for various reasons, such as financial investment, administrative convenience,
and wealth management. Additionally, development of machine learning algorithms and computing
hardware enhances the expectation for more precise and useful prediction models in real estate
market.

Design/methodology/approach

In response to the demand, this paper aims to provide a framework for forecasting the real estate
market with machine learning algorithms. The framework consists of demonstrating the prediction
efficiency of each machine learning algorithm, interpreting the interior feature effects of prediction
model with a state-of-art algorithm, LIME(Local Interpretable Model-agnostic Explanation), and
comparing the results in different cities.

Findings
This research could not only enhance the academic base for information system and real estate
fields, but also resolve information asymmetry on real estate market among economic subjects. This

research revealed that macroeconomic indicators, real estate-related indicators, and Google Trends
search indexes can predict real-estate prices quite well.

Keyword: Machine learning, Real-estate market, Time series analysis, LIME, RNN, LSTM
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