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Financial Market Analysis with Deep Learning -Stock market emotion extraction
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We have shown that the convolutional neural network, which has been applied
to category prediction by extracting features from images, can predict stock price fluctuations
with a high enough accuracy compared to the random prediction accuracy of 50%.
In addition, it was shown that the accuracy of the prediction was improved compared to the
prediction by a single model by adopting an ensemble, which is a majority vote of multiple models,
instead of a single convolutional neural network model. In order for the majority voting to work

effectively, we proposed a method of adding diversity to each predictor. These majority decisions
can be seen as one of the emotions of the market.
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train acc 0.99 1.00 1.00 1.00 1.00
test ace 0.49 0.57 0.61 0.63 0.63
proﬁt -60 2795 5825 7726 8801
Rate of profit | -5.9% | 91.5% | 190.6.6% | 189.6% | 172.8%
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T,,,.,d 1 2 3 4 5
train acc 1.00 1.00 1.00 1.00 1.00
test acc 0.49 0.52 0.58 0.61 0.62
])1‘0ﬁt. 224 15721 4,796 77| 7.910
Rate of proﬁt 22.0% | 84.5% | 157.0% | 190.7% | 155.3%
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