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[Abstract] This paper is devoted to exploring the key role of investor sentiment in the stock market and how it
can be combined with deep learning techniques to improve the effectiveness of trading strategies. The
relationship between investor sentiment and stock market is discussed in detail, including the influence of
sentiment on market trading mechanism, and the correlation between different sentiment indicators and stock
market index. This paper discusses how to effectively integrate investor sentiment data with deep learning model,
analyzes the role of emotion factor in trading strategy, and puts forward the joint optimization strategy of deep
learning model and sentiment index. On this basis, we design a trading strategy based on investor sentiment and

deep learning, including emotion—driven and deep—learning—driven trading signals, and a trading decision

model after merging the two.
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