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Prediction of asset prices is difficult due to the nature of asset prices. Traditional statistical models and some basic machine
learning, as well as deep learning techniques, were used in forecasting stock prices in the literature. In this talk, we will
introduce our recent work on asset price prediction using some deep learning-based techniques. Various asset prices from
different industries in both developed and emerging markets are selected to test the algorithms. Our test results show that
the convolutional neural network (CNN) and the long short-term memory (LSTM) based algorithm outperforms other selected
neural network-based algorithms and some traditional time series models (e.g., ARIMA and GARCH).
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