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200101 568.66% 632 DHOH

200103 36.80% 43 OHOH

200201 -5.49% 32 OHOH

200202 8.80% 421 OHOK

200204 172,39% 20 DHOK

200205 112.14% 278 IHOH

200206 528.73% 8221 IHOK

200207 289.04% 437 IHOH

200208 18.40% 22 OHOH

200209 234.26% 662 DHOH

200210 235.38% 482 DHOH

200211 18.40% 221 OHOH
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ABSTRACT

A Study on Performance Evaluation Parameters
of Neural Network based Stock Price Forecasting

System

Kim, Hyun Jin

Major in Computer Science Education
Graduate School of Education
Sungshin Women'’s University

Although there were a lot of researches to forecast the stock market.
it is difficult to forecast the fluctuation of price and the expected return
in the stock market, Owing to the ’'Efficient Market Hypothesis’, market
analysis methodology was considered skeptical. Nowadays the research
workers in the field of machine learning are showing us the result of
studies which prove that it is possible to make excess profits through the
combining artificial intelligence technique with technical analysis
technique. In this thesis, I will demonstrate more systematized
performance evaluation and the optimization cases of transaction
performance of a stock trading system, through the analysis of an
integrated simulation tool for neural network-based stock price forecasting

system, called NNshell.
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