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Summary (1/4)

Technical Methods for stock price prediction in machine
learning and artificial intelligence

Artificial Neural Networks(ANNs)
Bayesian Networks
Support Vector Machine(SVM)
Local Weighted Learning(LWL)
Etc.
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Summary (3/4)

Prediction Value: 1897.4

Prediction Accuracy Degree?

Prediction Precision Degree?

Prediction Belief Degree?

It is important to measure above indicators due to the uncertainty
of prediction value.
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Summary (4/4)

A Technical Method for predicting stock price: Deep Belief
Network(DBN)

Data: Korea Composite Stock Price Index(KOSPI)

Accuracy: Error Rate

Prediction Belief Degree and Precision: Control Line(CL),
Upper Control Line(UCL), Low Control Line(LCL)
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Restricted Boltzmann Machine (1/2)
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Restricted Boltzmann Machine(RBM)

Restricted Boltzmann Machine (2/2)
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Deep Belief Network (1/3)
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Deep Belief Network (2/3)
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Deep Belief Network(DBN)

Deep Belief Network (3/3)
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Pre-processing

-Normalizing
XNormalizing = X−min(X )

max(X )−min(X )

-Denormalizing
XDenormalizing = XNormalizing (max(X ) −min(X )) + max(X )
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Training and Test Data

Test Data and Training Process (1/2)
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Training and Test Data

Test Data and Training Process (2/2)
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Prediction Accuracy Degree

Prediction Accuracy Degree
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Prediction Belief and Precision Degree

Prediction Belief and Precision Degree (1/5)
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Prediction Belief and Precision Degree

Prediction Belief and Precision Degree (2/5)
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Prediction Belief and Precision Degree

Prediction Belief and Precision Degree (3/5)
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Prediction Belief and Precision Degree

Prediction Belief and Precision Degree (4/5)
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Prediction Belief and Precision Degree

Prediction Belief and Precision Degree (5/5)

April 14, 2016 22 / 24

1039



Conclusion and Further Study

Conclusion and Further Study

Conclusion

Stock Price Prediction using DBN

Measuring Prediction Belief Degree using CL

Further Study

Non-gaussian Belief Degree using Non-gaussian Control Line

Different Measuring Methods for Accuracy and Precision Index

Investment Strategy using Stock Prediction Accuracy and Belief
Degree
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Question and Answer
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