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This study aims to develop an effective quarterly EPS forecasting method for Japanese firms using deep learning.
By analyzing 60 quarters of financial data collected from Canon Inc.'s securities reports, we conducted comparative
analysis using LSTM and Transformer models with hyperparameter optimization via Optuna. The LSTM model
outperformed Transformer, achieving MAE=12.9178, MAPE=34.76%, and MASE=0.484 with time steps=10. These
results highlight LSTM's sequential processing as superior for capturing short-term quarterly fluctuations in EPS.
Through model comparison and optimization, this study established LSTM as the optimal approach for Canon Inc.'s

next-quarter EPS forecasting amid Japan's shift from savings to investment.
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