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Abstract: Researchers have studied various methods to effectively predict stock market prices. A useful
forecasting system allows traders to gain better insight into data such as future trends. In addition, the
analysis reflects future market conditions, which is of great benefit to investors. One of these methods is
using machine learning algorithms for prediction. The goal of this project is to improve the quality of stock
market results predicted from stock values. Many researchers have found different ways to solve this
problem. So far, mainly traditional methods and so on. An artificial neural network for discovering hidden
patterns and classifying data used for stock market predictions. This project proposes another method of
predicting stock market prices. Data are not fitted to a specific model. Rather, we use machine learning
architectures to identify potential dynamics that exist within the data. This study uses a Long Short-Term
Memory (LSTM) machine learning architecture for price prediction and performance differentiation of
NSE-listed firms. In the long run, a sling window approach was applied and performance was evaluated
using the root mean square.

Keywords: Artificial Neural Network, RNN, Datasets, LSTM.

REFERENCES
“Stock price prediction using LSTM, RNN and CNN-sliding window model - IEEE Conference Publication.”
https://ieeexplore.ieee.org/document/8126078 (accessed Dec. 27, 2019).
M. Usmani, S. H. Adil, K. Raza, and S. S. A. Ali, “Stock market prediction using machine learning techniques,” in
2016 3rd International Conference on computer and Information Sciences (ICCOINS), 2016, pp. 322-327
R. Y. Nivetha and C. Dhaya, “Developing a Prediction Model for Stock Analysis,” in 2017 International
Conference on Technical Advancements in Computers and Communications (ICTACC), Melmaurvathur, India,
Apr. 2017, pp. 1-3, doi: 10.1109/ICTACC.2017.11.
“Basic LSTM  Unit Transfer Function Diagram from [10]|Download Scientific = Diagram.”
https://www.researchgate.net/figure/Basic-LSTM-Unit-Transfer-Function-Diagram-from-10_fig8 308804546.
S. E. Gao, B. S. Lin, and C.-M. Wang, “Share Price Trend Prediction Using CRNN with LSTM Structure,” in
2018 International Symposium on Computer, Consumer and Control (IS3C), Dec. 2018, pp. 10-13, doi:
10.1109/1S3C.2018.00012.

61

ISSN

www.ijarsct.co.in 4| 2581-9429 |2

&\ IVARSCT /5




