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Introduction

Financial Market have a vital role in the development of modern
society. They allow the deployment of economic resources.Changes in
stock prices reflect changes in market.

We are focusing to predict prices of stock using deep learning model.

This is a challenging task because there is much noise and uncertainty
in information related to stock prices.

We are going to use Long-Short Term Memory(LSTM) to predict the
stock price.
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Sourcing Data

Source - Yahoo Finance
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Imported Data
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Visualising Closing Price
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Scaling Data

Scaled Data using MinMaxScaler with feature range =(0,1)

By : Kaivalya Anand PandeyScientific Advisor : Alexey StankusSupervised By : Phd. Evegeny N. PavlovskiyPrediction of Stock Price Using Deep Learning May 14, 2020 6 / 15



Reshaping Data

We need to reshape the data as LSTM model requires data to be 3-D
in the form of Number of Samples, Number of Time Steps and
Number of Features.

We converted data to Numpy Array and reshaped it.
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Model Architecture

First Layer = 50 Neurons and Return Sequence =True

Second Layer = 50 Neurons and Return Sequence = False

Third Layer = Dense Layer with 25 Neurons

Last layer = Dense Layer with 1 Neuron

Compiled Model using Adam and Loss Function as Mean Squared
Error.
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Training the Model

Batch Size = 1

Epoch = 1

Loss = 8.1236e-04
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Results

Figure: Validated and Predicted Closing Price
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Results

Apple Inc Stocks

Figure: Predicted Close Price

Figure: Actual Close
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UBER Stocks

UBER Stocks

Figure: Predicted Price

Figure: Actual Close Price
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Progress to be made

Need to add various Financial Methods used to predict by volatility
and volumes.

Need to add Sentiment Analysis using web-mining in real time.

Need to optimize risk calculator and do transactions accordingly by
setting threshold.
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THANK YOU
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