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Stock Trading 
System
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Trading Strategy
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ENTER EXIT STOP MAX DRAW 
DOWN (MDD)



A Random Walk 
Down Wall Street

• A blindfolded monkey 
throwing darts at a 
newspaper's financial 
pages could select a 
portfolio that would do 
just as well as one carefully 
selected by experts.
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Cathie Wood
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Flash Crash
https://en.wikipedia.org/wiki/2010_flash_crash
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DataCamp Tutorial:
Stock Market Predictions with LSTM in Python
• https://www.datacamp.com/community/tutorials/lstm-python-stock-market
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https://www.datacamp.com/community/tutorials/lstm-python-stock-market


Getting Your Data

• Alpha Vantage Stock API
− Obtain for free API Key here.

• Kaggle: Huge Stock Market Dataset

•永豐金證券

• XQ全球贏家

• Multicharts https://www.multicharts.com/
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https://www.alphavantage.co/
https://www.alphavantage.co/support/#api-key
https://www.kaggle.com/borismarjanovic/price-volume-data-for-all-us-stocks-etfs
https://www.multicharts.com/


• https://www.kaggle.com/borismarjanovic/price-volume-data-for-all-us-stocks-etfs
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https://www.kaggle.com/borismarjanovic/price-volume-data-for-all-us-stocks-etfs


Stock Price Prediction with LSTM in 
TensorFlow 1.x
• https://colab.research.google.com/drive/14XaxRKS-

5c5awkkNlfnLsvHCBpRMevdd?usp=sharing
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https://colab.research.google.com/drive/14XaxRKS-5c5awkkNlfnLsvHCBpRMevdd?usp=sharing


Print Your Data
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Data Visualization
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Data Normalization

• MinMaxScaler
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Prediction using Standard Average 
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MSE error for standard averaging: 0.01383



Long Short-Term Memory (LSTM)
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Implement LSTM using TensorFlow
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Prediction Results

• MSE is around 0.04
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