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ADbstract

A Study of Performance Improvement for the
stock Trading System Based on Neural

Network

Byeon, Jue Yeon
Major in Computer Science
Graduate School

Sungshin Women's University

The stock market is the core of the modern economics in capitalism. The
studies on predicting the stock prices are advanced in many research areas.
Especially studies in computer science primarily use automatic learning
methods, but those studies are short of whether their systems can show the
performance reports when applied to the real stock market. The short of
performance evaluation couldn’t estimate whether the systems were reflected
the stock market. In this thesis, the existing Stock Trading System based on
the single neural network is examined carefully and to improve the performance,
I introduce the new scheme using the sums of generating at the single neural
networks and the classified the signals and to be applied the system, decision
tree is used. Last, the simulation based on the real stock prices is conducted

to demonstrate the performance of the new scheme.
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