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1. #2EER (Models)

BT 18 MNRAEFIEETR, BF:

e LSTM/GRU/Vanilla =fFEFMERISTHETMR (RE. WA, 2-Path)
e Seq2Seq fll VAE: iE&KF5IEEN4MIHTN

e Attention is All You Need: HiZ#iE Transformer 2843

o Dilated-CNN, CNN-Seq2Seq: S| \&RELEHITATEFETIEE
+ ROIEE (FRUERZERILL) -

total gains -31.889830, total investment -0.318898%
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2. Z5MRIE (Agents)
RERRIIMT 23 MENURZEER, NMERRBIRERUFILHES:
o & Turtle Agent, ILIREE
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e @ Q-Learning. Double Q. Duel Q &%l

o @ Actor-Critic (&BIPSEHE5WMLE)
e & Evolution Strategy. Neuro-Evolution, Curiosity &

+ Q-learning REIZERE:

average accuracy: 94.6300
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¢ Step 1: ERHUE

import pandas as pd

from sklearn.preprocessing import MinMaxScaler
# AR I S A Hal

df = pd.read_csv('AAPL.csv")

close_price = df['Close'].values.reshape(-1, 1)
# B IH— 1L

scaler = MinMaxScaler()

scaled_close = scaler.fit_transform(close_price)

& Step 2: ¥JE LSTM &

from keras.models import Sequential

from keras.layers import LSTM, Dense

model = Sequential()

model.add(LSTM(50, return_sequences=True, input_shape=(60, 1)))
model.add(LSTM(50))

model.add(Dense(1))

model.compile(optimizer="adam', loss='mean_squared_error')

< Step 3: IZAEBIFHFTL

model.fit(x_train, y_train, epochs=10, batch_size=32)
predicted = model.predict(x_test)

predicted = scaler.inverse_transform(predicted)

LRMEFEETRENFIENS. XXKIE. MNTHAEERT, ENERETCERMKN
Notebook,

M. IREYSGINEE

1. (ESTRNAERRIFR (Signal Prediction)

BRETTNRRI0RANES TR, FSLREEILL.
nl EEERESIL 95.86% (3kH Dilated-CNN-Seq2Seq) .

2. BHIRZHRMEHE (Simulation)
XHE:
e Monte Carlo (iZ%. £%&E. IEE)
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e Portfolio Optimization (E&{fH)
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3. BUBIRERSL (Data Exploration)
BIEXS TESLA BREE#H1T:

o SEAEN (K-means/SVM)

o BZBERATIRG

o RIEENIRRIEIN
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+ IEHHE:
https://github.com/huseinzol05/Stock-Prediction-Models
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