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Prediction of Monthly Transition of the Composition
Stock Price Index Using Error Back-propagation Method

Jorg Lae Roh, Jong Ho lee
Inha university

abstract

This paper presents the neural network method
to predict the Korea composition stock price
index. The error back-propagation method is used
to train the multi-layer perceptron network.

Ten of the various economic indices of the
past 7 years are used as train data and the
monthly transition of the composition stock
price index is represented by five output
neurons. Test results of this method using the
data of the last 18 months are very encouraging.
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