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Abstract

Stock price prediction can provide information about the future market trend, which has a very
important impact on investors. Introducing machine learning into stock price prediction can help
investors make more intelligent investment decisions. Based on this, this paper randomly selects
the data of a stock—Bank of China from November 16, 2018 to November 15, 2023 as a sample,
and predicts its stock price trend through ARIMA model, support vector machine (SVM) model and
LSTM model. Finally, it is concluded that the deep neural network model based on LSTM model has
better prediction accuracy.
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V] R A S (2003) TE B 12 B e B T RPN SVM, 455 KB SVM AR SR B R AF U B A
B[] BEAL, BLILQ2010)FI5K £ (2011) 7 BIFFH SVM 155 %S 3 [ B0 A% ARSI S 64T T T
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S WS AR A Bl o B[R] — 2R, AR AR AT RS B — (AT 4 SR TN . Dy T A B AR R AR 2 [R] Hh )
LMEATT 43 A, SVM I A% s EICH Bs s B s 4 s 1), A BB RE 4 % . 2 0k DL AR
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i, = (W, [h_.x]+b,) 3)
¢ =tanh(W, -[h_,x,]+b,) 4)

¢, =f ¢ +i-¢ 5)
i, =c(W,-[h_.x]+b,) (6)

e, S IR MR Z ARG B 20 . b R x B R e Ve L,
IT—A tanh BREC M FTICIZME B o, BT R L, St T (S B A .
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ZO R FRAR), Bl d N1, Bl ARIMA SRR SECNA, 1, 1).
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IEREAILE Y SR B TP FE LA o R B B R o — 20, RAEFENA MR B(RBRZ, H
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Table 1. Comparison of model prediction results

= 1. RETNEER XL

MSE MAE R’
ARIMA 0.0092 0.0570 0.9195
SVM 0.0040 0.0411 0.6838
LSTM 0.0015 0.0291 0.9815

RIEE | L5 R, aTLIMEE S LSTM #ALLE MSE #1 MAE 5 LT ARIMA A1 SVM =, Hrf,
LSTM #2847 MSE J5 T HUS i /IME, 5 0.9815, KA G HERME LRI B R AKE, TEE /W AH
W, Fh, SEAFEEA TR, TTUIEH LSTM BLBZE B 2R _HE T ARIMA 1 SVM B,

4. ARLEL
AR ARIMA B 32 R LS VM)A LRI 48 10 AZ P 5 B R (LSTM), X A 4R AT 2018 4E
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