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Aim

On average, investing in stock market generates
higher return than any other option but with higher
risk. To gain possible maximum benefit on stocks, the f
prediction of stock prices must be committed.
Investigation of past stock prices and other related
companies’ factors by using a recurrent neural
network (RNN) in cooperation with long short-term
memory (LSTM) is implemented to develop a model

that can ultimately predict stock prices.

Datasets Year EPS P/E
2014 4.26 20.90
Dataset A: 2015 4.90 20.86
Financial factors 2016 >3 16.23
2017 5.69 17.32
2018 8.36 13.99
Dataset B: Historical prices
Date Open High Low Close Volume
1973-62-21 | 2.914164 |2.8141684 | 1.9868787 | 1.993552 | 12553606.6
1973-02-22 | 1.983276 |1.98327/6 | 1.967862 | 1.975569 817466.6
1973-82-23 | 1.975569 |1.978138 | 1.957586 | 1.960155 | 19960066, 6
1973-82-26 | 1.9608155 |1.983276 | 1.952448 | 1.970431 | 2768560.,6
1973-82-27 | 1.978431 |1.998983 | 1.944741 | 1.947316 | A247760.,6
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MEthOdOIOgy Methodology Dividend Discount Model (DDM
* Fundamental Analysis: Dividend Discount  |Fundamental Analysis 93.1223
. Methodology Moving Average (MA)
Mpdel (DDM), Earnmg. per share (EPS) and Technical Analysis 30693
Price to Earnlng (P/E ratlo) Methodology Linear Regression
e Technical Analysis: Moving Average (MA) Model with Fundamental Factorg 56.5886
d Bolli Band Methodology LSTM
an ollinger bands. Model with Technical Factors 0.0569

* Machine learning with Dataset A.

e A Recurrent Neural Network (RNN) with
Long Short-Term Memory (LSTM) with
Dataset B.
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Further Experiment

Stock simulation in two market Thai and
USA.
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