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s$10 Extract index factors of all time points in a preset number of time series and corresponding yields,
select, according to a preset rule, a number n of index factors to map into an
n-dimensional vector xi, and form the n-dimensional vector xi of each time point and

A K AR AL |
3] .49 5 — K& AR
3 JEhydet

the corresponding yield into sample data to be trained

$20 Extract the n-dimensional vector xi of the time point of each time series in the sample data as an
input of the first layer of a bidirectional long-term and short-term memory network model

S$30 Calculate, at the second layer of the bidirectional long-term and short-term memory network model,
a first hidden layer state vector hi and a second hidden layer state vector hi' of the time
point, average the hi and the hi' to obtain a comprehensive hidden layer state vector of
the time point, and obtain a feature vector Ti of each time series according to the
comprehensive hidden layer state vectors of all the time points of each time series

S40 Calculate, at the third layer of the bidirectional long-term and short-term memory network model, a

i 18] 7 7w 44 F2

B AT I 4a 7S comprehensive explanatory index S by using a preset index calculation formula according
to the feature vector Ti of each time series
BEMAF) KRB N ERAVNEE— &, FHR S50 850 Substitute, at the last layer of the bidirectional long-term and short-term memory network model, the
1 18) - %) R HEARS KL B0 ) B B 3 / comprehensive explanatory index S of each time series and all yields corresponding to
& R A B RO R R ok, 38 & BRI the time series into a back-propagation algorithm to obtain the weight ai of each time series
AR Ea 860 Receive a time series to be analyzed, extract the n-dimensional vectors of all time points in the time

series, input the n-dimensional vectors into the trained bidirectional long-term and
short-term memory network model to obtain the comprehensive explanatory index S'
of the time series
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BB End
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(57) Abstract: The present application provides a index feature extraction-based stock index prediction method and device and a
storage medium. The method comprise: extracting index factors of all time points in a preset number of time series and corresponding
yields; selecting, according to a preset rule, a number n of index factors to form an n-dimensional vector; and respectively forming the
n-dimensional vector of each time point and the corresponding yield into sample data to be trained. Then, by using the n-dimensional
vector in the sample data and the corresponding yield, performing training on the bidirectional long-term and short-term memory
network model to determine model parameters. Finally, receiving a time series to be analyzed, and extracting the n-dimensional vectors
of all time points of the time series and inputting the n-dimensional vectors into the trained bidirectional long-term and short-term
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memotry network model to obtain a comprehensive explanatory index of the time series. With the present application, the features of
the index can be deeply extracted, and the accuracy of stock index prediction can be improved.
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