First, Predict stock price using LSTM, using open and close price, calculate log_open =
log(open), log_close = log(close) y_next_log_close = log(close) shifted by -1 day (target).

MAE = 2.3985
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Symbol MAE RMSE MAPE (%) Dir_Acc (36)

0 4337 0.023598 0026019 0351749 55553556
1 4280 0.034920 0.045414 0544515 55555556
2 4344 0039219 0044362 0481814 75000000
3 4310 0.039246 0.055845 0496603 771777778

B 4334 0.040217 0049381 0572497 66.666667

191 2010 3776893 4480155 5146355  TII77IT78
192 8210 3806138 4679245 3773316 44444444
193 6004 4103038 4182906 5609162 55553356
194 4001 6808800 6957668 7470620 @ 44444444

195 2270 8108069 8460672 5456222 55553356

The LSTM model achieves -1% MAPE for most companies, and high predictive
accuracy. Some stocks show higher error rates, improvement through additional
features.
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stopping at epoch 73 (best val=9.2@89986)
loss: @.209986 | MAE_ret: ©.929946 | Pearson r: @.1163 | Dirfcc: 46.83% | MASE: 2.865

Predicted Close (T+1)

Using OHLCV by increasing features to [["open","high","low","close
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Comparison between actual values and predicted values from Literature Review
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Table 6 Configuration of LSTM
Parameters Configurations
Batch size 128
Optimizer Adam
Learning rate 1x10 with decay factor 0.95
Stopping algorithms 500 epochs

Performance of SET50

Industry MAE
Overall SET50 9.6849
AGRO 8.4667

FINCIAL 11.4178




