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Short-time market trend prediction by considering time series of
high frequency order
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# 1 BEFEORY b — IR

type patch size | stride | output size
convolution 3 x3 1 98 x 1 x 64
convolution 3x1 1 98 x 1 x 64
max pool 3 x1 2 49 x 1 x 64
dropout(25%) 49 x 1 x 64
convolution 3 x1 1 49 x 1 x 64
convolution 3x1 1 49 x 1 x 64
max pool 3 x1 2 24 x 1 x 64
dropout(25%) 24 x 1 x 64
convolution 3x1 1 24 x 1 x 64
convolution 3 x1 1 24 x 1 x 64
max pool 3x1 2 12 x 1 x 64
dropout(25%) 12 x 1 x 64
linear 3
softmax 3
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Accuracy F1 Score

Training 0.880 0.866
Test 0.875 0.855
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Accuracy F1 Score

Training 0.356 0.488
Test 0.353 0.497
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Predicted:

Down Stay Up

Actual:

Down | 7823(23.8%)  51345(4.7%) 219(1.3%)
Stay | 24676(75.1%) 976845(90.3%) 11452(66.8%)
Up 368(1.1%) 53894(5.0%)  5464(31.9%)
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Predicted:
Down Stay

Actual:

Down | 14110(10.6%)  42656(5.1%) 2621(1.7%)
Stay | 116261(87.8%) 759223(90.2%) 137489(86.9%)
Up 2003(1.5%) 39561(4.7%)  18162(11.5%)
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