
 

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 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

The LSTM model achieves -1% MAPE for most companies, and high predictive 
accuracy. Some stocks show higher error rates, improvement through additional 
features. 

 

 

 



 

 

Using OHLCV by increasing features to [["open","high","low","close","volume_traded"]] 

 

 

 

 

 

 

 

 

  

 



 

Comparison between actual values and predicted values from Literature Review 

 

 

  

 

 

 


