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Abstract

The main goal of investing in the stock market is to get the highest return
at the desired time. Successful trading in financial markets should be done
close to key reversal points.

In this research, we are trying to select the widely used technical rules by
studying the previous researches and improving the decision parameters in
the mentioned technical rules for each stock by using the firefly and gray wolf
algorithm and converting contradictory signals issued from the optimized
indicators to the unit. And finally, through the LSTM neural network, we will
try to predict the entry and exit positions of the stock market.

This research was conducted from 1390 to September 1401 on Tehran
Stock Exchange companies. The proposed model has been able to correctly
identify buy, sell and hold points for a future trading day for long-term
investors with an error of about thirty-six percent.
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1. Metaheuristic
2. Long Short-Term Memory (LSTM)
3.RNN
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2. Xinjie
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1. Moving Average Convergence Divergence
2. Stochastic

3. RSI(Relative Strength Index)

4. ADX(Average Directional movement Index)
5. Aroon

6. Williams

7. Bollinger Band

8. MFI(Money Flow Index)
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1. RNN(Recurrent Neural Network)
2. Sequence Length

3. Convolution

4. Epochs

5. Batch size

6. Over fitting
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