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Abstract In asset management businesses such as operating mutual funds, medium or long-term investments are common
in terms of operational loads and transaction costs. However, the number of training data are more insufficient for applying
machine-learning methods to longer time-scale investments, which reduces the generalization ability of trained machine-learn-
ing models. To solve this problem, we try to perform a data augmentation technique using multiple time-scale data including
shorter time-scale data than the target task, and confirm its effectiveness to keep a better generalization ability of trained models
even if the target task of machine-learning methods is longer time scale.
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