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ABSTRACT

Implementation of a Visualization Tool for
Performance Evaluation of Nueral Network based

Stock Price Forecasting System

Chung, Seung Hye
Major in Computer Science
Graduate School

Sungshin Women's University

The stock market is the core of the modern economics in capitalism. So
the studies on predicting the stock prices are advanced in many research
areas such as business economics, economic science, mathematics, physics
and so on. Especially studies in computer science primarily use automatic
learning methods such as neural networks. However, those studies are not
focused on whether their systems can show the performance reported
when actually applied to the real stock market. Therefore more objective
and systemic evaluation criterion, considering realistic constraints, is needed

to get meaningful research results of stock market prediction.



In this thesis, a visualization tool for a new performance evaluation
scheme 1s introduced. This tool provides various visual materials related to
prediction performance. The new evaluation scheme in ‘NNShell’, an
integrated tool for stock trading system, is different from those in the
previous works, in that it considers more realistic factors for evaluation of
prediction performance and the proposed visualization tool 1s to be
integrated into ‘NNShell’.

In the case study, the performance evaluation using the proposed
visualization tool is compared with that using existing performance metrics.
This case study shows that many-sided analysis of prediction performance
i1s possible using this visualization tool. Also, detailed comparison of
trading logs including profit rate, trading frequency and distribution, is

performed for several distinct prediction engines.
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