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STEP 1 :  LOAD THE DATA 

https://www.alvinang.sg/s/IBF_Day_4_Predicting_DBS_Stock_Price_using_LSTMRNN_by_Dr_

Alvin_Ang.ipynb 

A. INSTALL YAHOO FINANCE 

 

 

B. IMPORT ALL LIBRARIES 

 

https://www.alvinang.sg/s/IBF_Day_4_Predicting_DBS_Stock_Price_using_LSTMRNN_by_Dr_Alvin_Ang.ipynb
https://www.alvinang.sg/s/IBF_Day_4_Predicting_DBS_Stock_Price_using_LSTMRNN_by_Dr_Alvin_Ang.ipynb
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C. CHOOSING START AND END DATES 
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D. VISUALIZE THE DATA 

 

 



7 | P A G E  

COPYRIGHTED BY DR ALVIN ANG 

WWW.ALVINANG.SG 

E. EXTRACT THE ‘CLOSE’ PRICE’ 
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F. PLOT THE DATASET 
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II .  STEP 2:  CREATE SLIDING WINDOW  
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A. DEFINING THE SLIDING WINDOW FUNCTION 

 

 

B. NORMALIZE THE DATA 
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C. DEFINING TIMESTEPS 
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III .  STEP 3:  TRAIN TEST S PLIT 

A. DEFINING THE SIZE FOR TRAINING AND TESTING (USING THE LENGTH OF 

Y) 
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B. ASSIGNING DATA INTO THE TRAIN TEST SPLIT 

 

 

C. DEFINING THE FEATURE SIZE AND HIDDEN SIZE (FOR PREPARATION OF 

THE LSTM MODEL) 
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D. RESHAPING X_TRAIN AND X_TEST TO STORE INFORMATION ABOUT THE 

BATCH, TIMTESPTES, FEATURE 
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IV.  STEP 4:  BUILDING THE RNN MODEL  

A. APPLY LSTM RNN 
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B. VISUALIZE THE MODEL 

 

 

C. COMPILE THE MODEL 
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V.  STEP 5:  TRAINING THE MODEL  
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VI.  STEP 6:  SAVE THE MODEL  
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VII .  STEP 7:  LOAD THE M ODEL  
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VIII .  STEP 8:  PREDICTING PRICES USING EXISTING DATASET  –  X   

A. RECALL WHAT IS X (THE ROLLING WINDOW) 
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B. RECALL WHAT IS Y( THE NORMALIZED ACTUAL PRICES USED FOR 

TRAINING) 
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C. OBTAIN Y_: UN-NORMALIZED ACTUAL PRICES 
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D. USING THE TRAINED RNN MODEL TO PREDICT X DATASET (YHAT)  
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E. VISUALIZING THE PREDICTION 
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F. UNDERSTANDING THE DIFFERENCE BETWEEN ORIGINAL_X // YHAT // 

AND Y_ 

 

1. ORIGINAL_X 
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2. Y_[0] 

 
 

3. YHAT[0] 

 
 
 

G. TRYING TO PREDICT DAY 250 
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IX.  STEP 9:  PREDICTING NEXT DAY PRICE USING NEW DATASET   

 

A. PRESUME WE NOW HAVE A RANDOM PAST 8 DAYS OF PRICE DATA 
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B. WE NORMALIZE THE PAST 8 DAYS PRICES  

 
 
 
 

C. WE FIT THE PAST 8 DAYS PRICES INTO THE RNN MODEL 
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D. PREDICTED CLOSE PRICE FOR THE 9TH DAY 
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X.  STEP 10:  VISUALIZING THE LOSS  
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ABOUT DR.  ALVI N ANG  

 

Dr. Alvin Ang earned his Ph.D., Masters and Bachelor degrees from NTU, Singapore. He is a 

scientist, entrepreneur, as well as a personal/business advisor. More about him at www.AlvinAng.sg.   

 

 


