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Abstract; The change of crude oil price has an important influence on international politics and world economy. It is of great strategic
significance for national economic development, production and operation of enterprises to dig into the law of crude oil price changes
deeply and improve the accuracy of crude oil price prediction. The traditional machine learning methods and statistical analysis methods
have many shortcomings in crude oil price prediction, so we introduce the long short—term memory ( LSTM) neural networks into the
short—term prediction of crude oil price. The daily spot price data of WTI from January 1,2016 to June 30,2019 was taken as the
research object,and three sets of experiments were designed and implemented for short—term prediction of daily crude oil price with the
LSTM neural networks. The experiment shows that the daily data of crude oil price in the first 24 months that is used to predict the daily
data in the last three months has the best evaluation effect, while the daily data of crude oil price in the first six months that is used to
forecast the daily data in the last month has the worst evaluation effect. In general ,some achievements have been made in crude oil price
prediction with the LSTM neural networks, which is of certain reference value to relevant decision makers.
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