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ZMQIA 28 3Ere AH| O O|E: www.petronet.co.kr, 2010.1~2019.2

> A7tE  XFsAt SE5 32 (Certificate  of Entitlement) 2% A0 G§O|H:

http://jse.amstat.org/datasets/COE.xls, 1990.8~2007.1
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datasets, 18553~ 2015W7X| 1604 7|7to| Q= 7A| HRIKIR(QIZ2 0|4, 7|
TO[XtE, =7t GDP &) #&

> EfF S G|O|E: #7|0 &&™ZCH(Royal Observatory of Belgium, Brussets)0j

M MSdt= 17493 ~ 20182 2700 2% EjYd=sH E HA HO|H &
> FSTEL00: ¥= =7} x|

» Dowlones Industrial Index : CFREAAAKX| =

<29 o4

O AAY oIS ATo| M3 FBHAD S B 22 05 77| oS, HEN
o= 7t o5 S

@ E2d 23 stgl =2 FHd 30[d & HEld H AAE 24 FHto] A
ZOlg A BAAZE  EdM  s=aln Jjedezs X3
Eotea ALt

® Mm% oz Zu| Bo|M B ABXS, Go|H Afojeix I B Hofo|
oSk 24F Ret MA 9 o/xo| Tfgt melg sh=alAs ok

@ A% E20|Y Eopo BAIS R4 £ T2iUS 0|83 AAY B4 JjHe
IBX5S BB HEel YNAS Eo|T Al2H Ao A oY =
ooz X3 TaYg 0|83 AMY EA wHZ2o| I8BE EOpA
22 WD YUt ZAe] oU HHUS A & st

® 282, ARANL, J|ALE Bojo| Zolo| WA £ 2ol A& olF
YE9AE 2830 3oz mot=alAs Lt

www.quantglobal.co.kr Hlo]g] Alo]d 2z A sl= FHFE


http://www.petronet.co.kr/
http://www.bankofengland.co.uk/statistics/research-datasets
http://www.bankofengland.co.uk/statistics/research-datasets

(“‘), uantGlobal

www.quantglobal.co.kr

WWW.QUANTGLOBAL.CO.KR
dlog] Ate]dx AEI 1§ FEZZH
E-mail> crm@quantglobal.co.kr  Tel> 02.761.8090

<YXPE MF Zo| LHE>

6/29(E) AMAIE % DNN &

I gl FH zo| g
1 7Y ela YFY hE % Qo) 712 AAE 28 FLE, PACF Y
= -Hi-
2 Pythong 0|83t Al Y ElOJE Mo ME
5 ANNT} DNN 748, £3, 1404 M9
ikit- I 23 Mool oAl
DNN 92 scikit-learn T{7|X| AF23I0] MLP 4 Gl A&
4 Activation &= S8, HO|H MMz fH MAH
nnet-ts T§7|X| ALBSIO] YW A7|7H 0| 2 TN ML
7/6() RNN 2! NARXE 0|83 AlAIY oI%
II Z2o| = Zo| L8
1 RNN & 9 23zl 2y =3 9 foje Mz g MY
SN Keras 0|23t RNN 2% 74 9 Cheie o-2#ld o3 dg
5 pyneurgen Ij7|X| O|&€%}0{ Elman RNN, Jordan RNN 23 A ol
CHeg 2S-2eE o5 ds
3 NARX 2% Ho| 9! £4 Mg
NARX
4 pyneurgen I{7|X| O|835}0] NARX Z& A 3 AL
7/13(E) LSTM % GRU £ 0|23 AAY o=
I Z2o| = Zo| L8
. LsTM 7%, £3, 8 &9
5 LSTM Keras@t Tensorflow O|&%t LSTM 4 9 A&
Shuffingg S8 28 45 o4y A%
3 GRU TX, S, LSTMIt| Xfo|F MY
GRU
4 Keras@} Tensorflow 0|83t GRU 1A U A&
7/20(E) CHH" o5 3 2 45 ¢ 7|8
v 2o FH| Zo| g
1 CHAS Ol 2 F2, HojE Xzl 29
Cha ol
2 Keras@} Tensorflow 0|23t CHHEF o= Dy A7 9 AL
3 Rectified Linear Unit(ReLU) Activation Function £7%, Keras& 0|&7%t
2y ds RelU &1t AT A&
4 g 71 Dropout 9|, KerasE 0|&%} Dropout &A| LIEFLI= BaF AZ,
Early Stopping 9|, M8 Wi 4% % 20t 2T 25

www.quantglobal.co.kr Hlo]g] Alo]d 2z A sl= FHFE



(“‘), uantGlobal

www.quantglobal.co.kr
WWW.QUANTGLOBAL.CO.KR

dlojg] Ate]dx HEVL 1F RHESEH

E-mail> crm@quantglobal.co.kr  Tel> 02.761.8090

<80 23>

> MY : Stationarity, $2I0/3H AIAY £40| FH58}7] 8| HO|EIT} X|L{of &
ZHCZ AAE =4 Al BEEA| ZOrOF 2 JHYE

> 712 AAE Z2Y AR MA, ARMA &

> DNN : Deep Neural Networks

» ANN : Artificial Neural Networks

» PACF : Partial Auto-Correlation Function

» MLP : Multi-Layer Perceptron

> RNN : Recurrent Neural Networks

» NARX : Nonlinear Auto-Regressive Network With Exogenous Inputs, 2|BH-E
Zoohs AAE ZHC2ZM AAE Z¥i Fxot 2Yol §HE 2t 2

» LSTM : Long Short-Term Model, RNN 29| 7|93 EASH RO Z A|Z/S
d oy 240 g2 &

» GRU : Gated Recurrent Unit, LSTMZ 7| Mt 2

> Feature Engineering : {4l2{d 2ol 452 XOfgt S0 = ULE YHH
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