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Introduction

* Long Short-Term memory (LSTM)2 7|Z Recurrent Neural Network (RNN)2| Gradient

vanishing and exploding problem= 2|l 7H& &.

« 7|Z9| RNNO|| Cell stateE F7}5t YEY.

» Gradient vanishing and exploding problem= HH="H & S{4.
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Structure

« non-linear activation functiong AHX|X| &1 MN S EZ 2 ESI= Cell stateE 0| E.
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Structure

 Gate
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Structure

* Forget gate
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Structure

* Input gate
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Structure

* Cell state update Z
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Structure
* Output gate

@ » tanh
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K( Output gate /

0 = o(W,[he—q1, x¢])
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Feedback
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Feedback

* 2), 3)

- tanh, sigmoidgta= AFE S| XHO],
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Experiment-Istm

» Dataset
- ™AL F=T)F OOl H
- train data : 2000.1.1 ~ 2011.12.31 (30107H) -
- validation data : 2012.1.1 ~ 2015.12.31 (9757H) )

- test data : 2016.1.1 ~ 2019.2.1(736) e -
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Experiment
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- hidden state, cell state dimension : 50
- input sequence length = 10, output sequence length = 5
- epoch = 10
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