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movement using LSTM with technical and macroeconomic indicators
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Abstract

The purpose of this research is to check the accuracy of forecasting the direction
of stock price movement using LSTM neural network with technical and
macroeconomic indicators. To achieve this goal, in the first step, stock price data is
extracted in the period from 2017 to 2023. In a step, 4 models of LSTM artificial
neural network predict the direction of price movement and are finally compared.
LSTM model with technical indicators, LSTM model with macroeconomic
indicators, combined technical and macroeconomic model, and our proposed
model which does not combine the features of two LSTM technical and
macroeconomic in one model, instead, it proposes a decision making mechanism
based on the law, which is proposed Gives. It acts as a processing and is used to
combine the basic results into a final decision. For this purpose, 80% of the totals
have been used as the machine learning period (in-sample) and the rest of the data
as the test period (out-of-sample). The 1, 3, and 5-day forecast results for the test
period (out of sample) show that the proposed model has better performance than

other models and an accuracy of over 50%.
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