Frontier of Economics Research

ISR AT
H9LeE s HeRA 1.002026 4
LEHFA: I IS (ISSND: 3082-8295(0) / 2630-4759(P)

BT LSTM e IS B 52 FL A Bl 52

i P
PRARFE T K 5
DOI:10.32629/¢j.v9i5.3529

GE ZE] BN 52 AR LR IEL KR ICH 23 AARIMA A R R 65 ot AR e TRk B b
HAEWR AR, KIGERF A, 28447, ZEAAT. SR AR, 2 X ALSTMAY 2 W 457 7+ &
WBEATTRM . BHE X 7] A 201720255 i & FF &M, R X EFIAIEAR, ZAMin—Max )2 — A FH & 2
MR ARG N4 ELSTM M 89 %k, 45 R B, D 436 K38 4 600 B B A I S84, 9L 2 AH% ¢9RMSE
0.3131. MAPE#0.51%, X4/ TRMSE 4 0.2491, AR -F AT H T 30E- 2R BAF A28 o & 69 7h
BAERG, ERERTASUBER S REEZRBE—T AL,

[EA] LSTM; MZIFFHMFm; R A5); RKAEF

hESEE: F272.1 XHEFRIRAL: A

Prediction of Stock Opening Price Based on LSTM Neural Network
Huan Chen
Chengdu University of Technology
[Abstract] Stock price series exhibit pronounced nonlinear dynamics and long—memory properties, rendering
conventional time—series models such as ARIMA inadequate for capturing persistent dependencies. This study
examines four A—share stocks—Vanke, Ping An Bank, China Construction Bank, and Triumph Science and
Technology—and applies Long Short—Term Memory (LSTM) networks to forecast opening prices. Using
historical trading data from 2017 to 2025 with nine indicators including opening price and trading volume, we
construct samples through Min—Max normalization and an 8—day sliding window, then feed them into a
four—layer LSTM. Empirical results suggest that 600 training epochs yield satisfactory convergence: Triumph
Science and Technology achieves an RMSE of 0.3131 and a MAPE of 0.51%, while China Construction Bank
records an RMSE of 0.2491. The model tracks price movements reasonably well under stable market conditions,

yet exhibits noticeable lag in response to extreme shocks. This study provides a reference technical framework for

quantitative investment and risk management.
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