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Abstract: Artificial Intelligence (AI) applications have been growing recently based on Reinforcement 

learning (RL), a type of machine learning where an agent learns to behave in an environment by trial and 

error. The agent receives a reward for actions that lead to desired outcomes and a penalty for actions that 

lead to undesired results. Deep reinforcement learning (DRL) uses deep learning to represent the agent's 

state and the environment, allowing DRL agents to learn in complex environments with states and actions 

to get optimal rewards. Several domains apply DRL: game playing, robotics, and finance.  In finance, DRL 

has been used to develop trading algorithms that can automatically buy and sell stocks. One of the 

challenges of using DRL for stock trading is that the stock market is a very complex environment. Several 

factors can affect the price of a stock, and it is difficult to predict how these factors will change in the future. 

A challenge is that the stock market is a very competitive environment. Many other traders are also trying 

to make money by buying and selling stocks. This means that it is important for DRL agents to be able to 

learn quickly and adapt to changes in the market. DRL agents can learn to identify patterns in the market 

that humans may not be able to see. They can also learn to adapt to changes in the market much faster than 

humans. DRL is a promising new technology for stock trading. It can be a very powerful tool for making 

money in the stock market. However, it is still a relatively new technology requiring improvement to 

overcome existing problems before being applied to real applications. This talk reviews state-of-the-art 

related to deep reinforcement learning and stock time series prediction with multivariate stock technical 

analysis.   
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