Duw béo chi s6 chitng khoan VN-Index bang phwong phép phan ra trang thai thyc nghiém
CEEMDan két hgp véi ky thuit LSTM

Tran Thi Tuin Anh

Toém tat: Du béo chudi thoi gian, dic biét 1a chudi thoi gian tai chinh 1a mét trong nhitng van dé duoc
nha dau tr quan tdm. Bai viét ndy gidi thiéu va &4p dung phuong phap phan ra trang thai thuc nghiém
dong bo két hop nhidu thich nghi (Complete Ensemble Empirical Mode Decomposition with Adaptive
Noise - CEEMDAN) cung véi ky thuat du bao bang chudi nhé ngan — dai han (Long Short-Term
Memory - LSTM) dé du b&o chudi VN-Index trén di liéu gia déng ctra hang ngay duogc thu thap tur
thang 01/2016 dén thang 8/2019. Viéc du béo theo k§y thuat CEEMDAN két hop LSTM duoc thuc
hién theo hai giai doan: mét 1a phan rd chudi géc VN-Index thanh cac chudi IMF thanh phan; sau d6
dy bao bang LSTM trén ting chudi thanh phan va gop thanh két qua du béo cho chudi ban dau. Két
qua ap dung CEEMDAN-LSTM trén chudi VN-Index cho thiy, hiéu qua va sai sé du bao tot hon rat
nhiéu so véi chi sir dung bing LSTM. Ngoai ra, viéc phén ra cling cho thay tinh xu thé dai han ciing
nhu dac gi1em bién dong trong ngan han cua chudi gbc thdng qua hinh mau trong tirng chudi trang thai
thanh phan.

Tir khéa: Dy bao chudi thoi gian, chi sé VN-Index, CEEMDAN, LSTM.
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