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Since 2016, in japan, Finance Services Agency began to introduce Financial Disclosure system, which limits the selective

disclosure of company’s information before a statement of accounts. As a result, it became difficult for stock analysts to get

contact with companies and accuracy of stock analyst’s evaluation and prediction have been decreased. The models to evaluate

enterprise and predict stock price which many stock analysts use mainly focus on the single company or single sector by having

scrutiny investigations. However, since we can get a lot of information about all companies from the Internet now, we can

evaluate companies value and predict stock price cross-sectionally and numerically. In this research, Evaluation enterprise

value and stock prediction are done by some machine learning techniques, such as ensemble model and LSTM, one of the deep

learning methods. From the experiments, we can tell that the proposed model can predict feature’s stock price more accurately

and have the possibility to combine other prediction methods to improve the accuracy.
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