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Abstract

In the past years, financial experts have always been looking for different methods and techniques so
that they can make a decision regarding the purchase, sale or non-transaction of a share. In fact, investors
in the stock market are always looking for a way to find the right time cycle for stock trading at optimal
prices. Capital market analysts believe that most information about stocks is reflected in recent prices.
Therefore, if the trend of movements is observed and checked, prices can be predicted based on this. In
the research, an attempt has been made to provide a model for stock forecasting. By presenting the
trading algorithm model with the combination of CNN-LSTM neural networks, which are among the
most popular deep learning neural networks, it has been done to predict the price trend and determine
the buying and selling points of stocks. In general, 36 parameters have been used as input data for
visualization, the final price parameter, the volume of transactions, and 34 indicators whose data are
daily have been selected. The results obtained from the combined neural network show that the average
accuracy of the model for symbol prediction was 75%. Also, the review of Recall and Precision
parameters shows that overfitting did not occur in the model. Examining the transactions in the 3-year
period shows the high efficiency of the transactions.

Keywords: Deep learning, stock forecasting, algorithmic trading, stock investing

Ipam 15 9 eaauS 2008 Cypan 098




