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DISCUSSION

SUMMARY

The newly emerged Large
Language Model can give the
general framework of the code.This
project asked LLM to train a stock
price prediction model using LSTM,
then use backtrader to perform
backtest.

APPROACH RESULTS

In terms of model training and testing, this j\
paper adopts the CSI 300 index obtained - /‘»«j., A | o\ f %
from tushare platform to study the results AT

of daily data, weekly data and monthly
data after training.

There are many factors affecting the stock
market, such as changes in political situation,
sudden natural disasters and artificial
manipulation, which can cause stock prices not
to change according to the expected trend.
Therefore, there are certain risks in trading with
the model recommended by the LLM.

This project trained a stock price
prediction model using long short-term Fig. 1. Training results of the stock price prediction models recommended by LLM using

memory (LSTM) methods. Then, the LSTM methoilﬁ From left to right are the 1esui[/sL from daily. weekly and monthl\}rf\ia—t/af\ B
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guantitative trading, and the backtrader
platform was used to visualize the return
results simulated by the backtest.

After more than 100 years of
development, with the breakthrough of
computer technology, deep learning
and big data industry, the quantitative
trading market has gradually matured,
and more and more investors have

CONCLUSIONS

Fig. 2
METHODS movmg aver age str ateory. From left to 11bht are the results ﬁom daily. Weeldy and monthly data.

begun to use quantitative trading to Table 1. CSI 300 Data
invest. Quantitative trading Trading Date_Open __ High ___ Close __ Low Volume LLM, as a newly emerging chat artificial

: : 20230609 3822.4088 3836.7026 3836.7026 3811.2189 134319863 " : - :
automatlca_lly executes trangaqtloqs 08 3701 096 3834 3888 30 1860 717975 118900054 intelligence, is of grgat help to beginners to
through written programs, eliminating 20230607 38154823 38231124 37893418 3780.1021 98862432 understand the basic knowledge related to

the interference of human subjective htained o tesbre olatiorm. The obained valtes. melude e, noening mrice ANALYSIS quantitative trading. However, its ability to write
factors on transaction execution. But highest price, fowest price, closing price and trading volume, as shown in Table . specific strategies is limited, for example, it can

The time range of this project i1s between 2010/01/01 and 2023/06/10. The model was

the threshold for quantitative trading is g?gdogi?sgggﬂiysatgim and monthly data ?figiitewi}s}ﬁgieﬁhﬁqiﬁﬁigﬁf provide the basic framework code using long
high, requiring researchers to have a The model adopis mean square error (MSE) as the model evaluation index, and the short-term memory modeling, but the

deep understanding of mathematics, | N For LSTM strategy, the best training data for stock prices improvement and optimization of specific detalls
statistics, finance, and computer St ) A v prediction model depends on the need. If users want to see the still need researchers' own understanding of
technology. The newly emerged Large }‘(ﬁg;tgofktg;:;“:gr‘;ﬁ'afg?;g}e;isgifoij;;;jgfa';efjigv;g{m Vi s the mode trend as accurate as possible, they may need to take costs for duantitative transactions to achieve.

Language Model (LLM) can help users plot the predict value of stock price and the true value. By comparing those plots (see training models with daily data. If users want to see the general

Fig. 1), the accuracy of the models can be found directly by eyes.

get started to a certain extent, by trend in short time or with a little training cost, weekly data could

- ) Similar to the brevious example, we start our project by asking LLM “Could you )
giving the general framework of the please show me an example of using double average strategy to build a backtest be better. In this example, LLM helps to construct the basic ACKNOWLEDGMENTS
model on backtrader platform and visualize the results, using the CSI 300 data ..

code, so that users can have a oblained from tushare? * LM provides the simplest version of double average structure of codes, though it cannot do all works for training a
. . . strategy, but the model 1S not matching to real world trading case. en a trade . . . . . . . . . : . : : . i
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In this project, we use the data of the CSI 300 stock dataset again and focus on " " =Y
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countermeasures faster and more
accurately.
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