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Figure 1 The architecture of our GRU
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Conclusion4

√

We take cross-effect among stocks into consideration, instead of historical observations of only single stock.1

We novelly design industry/topicality graph to represent cross-effect and also explore a data-driven matrix to get rid of expert knowledge.2

3

4 Our Multi-GCGRU is flexible to consider more valuable pre-defined relationships.

We utilize graph convolution network to capture cross-effect and GRU to capture temporal dependency in stock price.


