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ABSTRACT

In recent years, despite the maximum attraction of small and large capitals to the stock market in Iran,
small and large capitals, unfortunately, due to the lack of sufficient information about this booming market
and its price fluctuations, as well as the lack of software containing stock price prediction algorithms with
high accuracy A large number of Iranian shareholders suffered huge losses. In this research, we decided to
improve our previous research to predict the stock price of the stock exchange by using a neural network
with two layers of LSTM and use the combined neural network of convolution and LSTM to predict the
stock price on the Mellat web data set from the stock exchange market. Tehran and the three data sets
available in it, including industrial, automobile and construction. Finally, three error functions, mean
square error (MSE), mean absolute error (MAE) and root mean square function (RMSE) were used to
evaluate the proposed method and two other methods. The results showed that it performs better by 1.2% in
large data set with high number of stock data.
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