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Abstract Thispaper presents the gpplication of time delay neural networks to thepre-
diction of the Sichuan Changhong Stock Price T he rise/fall prediction of the stock price
can be regarded as the classification problen in the highdmension gpace U sing the
back-propagation learning algorithm w ith an adgptable slope of the activation functions,
we report on the rise/fall prediction of the stock price The nonlinear-functional ap-
proximation capabilities of feedfow ard neural networks lead us to forecast tine series,
and w e have undertaken the one-step stock-price forecast In the end, different error
functions are compared w ith repect to their performance on prediction
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2 12/14/95- 01,/04/96

1995- 12- 14 7 66 7 60 7 69 7 63
1995- 12- 15 7 61 7 61 7 67 77
1995- 12- 18 75 7 60 7 63 7 58
1995- 12- 19 7 58 7 60 7 54 7 62
1995- 12- 20 7 82 7 58 7 57 7 44
1995- 12- 21 7 65 7 62 7 74 7 83
1995- 12- 22 77 7 62 7 68 7 74
1995- 12- 25 7 52 7 64 7 69 7 68
1995- 12- 26 7 56 7 62 7 57 7 46
1995- 12- 27 7 74 7 62 7 56 7 58
1995- 12- 28 7 63 7 69 7 69 7 64
1995- 12- 29 7 59 771 7 65 7 69
1996- 01- 02 7 52 7 66 7 61 7 61
1996- 01- 03 7 66 7 66 7 55 755
1996- 01- 04 7 76 7 70 7 63 7 66
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