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ABSTRACT 

 

Nowadays, quantitative models based on artificial intelligence and machine 

learning have been widely used. Compared with traditional statistical or econometric 

models, machine learning can quickly process and analyze massive data, and has better 

generalization ability. This paper attempts to apply machine learning algorithms such 

as LSTM, RF, and SVR to the analysis of time series to predict the return of the SET 

index and verify which model has a better prediction effect. 
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