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A machine-learning approach to pairs trading strategy
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’ method ‘ precision ‘ recall ‘ fl-score ‘
AR(1) 0 50 % 63% 56 %
1 63 % 51% 56 %
ave 57 % 56% 56 %
LSTM(raw) | 0 52 % 25% 34 %
1 58 % 81% 68 %
ave 55 % 57% 53 %
LSTM(AR) 0 53 % 46% 50 %
1 62 % 68% 65 %
avg 58 % 58% 58 %
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