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Abstract

The This study aims to develop and evaluate stock price prediction models in
Iran’s capital market, focusing on the Tehran Stock Exchange. Given the increasing
significance of intelligent analysis and precise decision-making in financial
markets, this research proposes an efficient and accurate model for long-term stock
price forecasting by employing advanced artificial intelligence and machine
learning techniques. The research population consists of 648 active companies
listed on the Tehran Stock Exchange from 2013 to 2023. The study compares the
performance of two robust algorithms: deep learning and artificial neural networks.
Findings reveal that the deep learning model offers superior prediction accuracy
over the neural network model, achieving approximately 73% accuracy and an
AUC of 80%; in comparison, the neural network model achieves 70% and 77% for
these metrics, respectively. Feature analysis indicates that the daily closing price
and the overall stock index have the most substantial impact on model performance,
whereas economic variables such as the US dollar exchange rate and gold coin
prices significantly affect trend adjustments. Beyond improved accuracy, the deep
learning model demonstrates a much higher convergence speed, reaching the
optimal accuracy level in less time, thus enhancing the efficiency of the modeling
process. The findings underscore the critical role of modern technologies in
financial forecasting and advocate the adoption of deep learning models as effective
tools for financial analysis and long-term investment decisions. These results not
only confirm the superiority of intelligent technologies within Iran’s dynamic and
multifaceted financial markets but also offer practical guidance for investors and
analysts seeking accurate and timely stock price predictions
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Prediction

1-Department of Financial Management, Central Tehran Branch, Islamic Azad University,
Tehran, Iran. mojtaba7154@yahoo.com

2-Department of Financial Management, Central Tehran Branch, Islamic Azad University,
Tehran, Iran. (Corresponding Author) gh.zomorodian@iau.ac.ir

3-Department of Accounting, Central Tehran Branch, Islamic Azad University, Tehran, Iran. .
accl388@gmail.com

4-Department of Industrial Management, Central Tehran Branch, Islamic Azad University,
Tehran, Iran. Mehrzad.minouei@iau.ac.ir

VAY



mailto:mojtaba7154@yahoo.com
mailto:gh.zomorodian@iau.ac.ir
mailto:acc1388@gmail.com
mailto:Mehrzad.minouei@iau.ac.ir

