%29 K% 5H FRIBRFZM(ARFFIR) 2012 4£ 5 H
Vol.29 NO.5 J Chongqing Technol Business Univ. (Nat Sci Ed) May. 2012

XEHFS 1672 -058X(2012)05 —0050 - 05

GMmARKERESR HESEN R R

oz
(TR T R HOE S50, TP 400067)

AR LAY 2 P 2SR 3 B EAE LR 35 (000017 ) 7 AT BAATRM , BN #7 LIELR 3R 46 R
AT A A (2006 51 A ) Fr463) 2011 46 A 69 A B8, 363166 A, AT 62 ANDI 448, #J6 4 AN EHFRM]
0, BIR ARG OB NIREF A, R FE LT DR A RMMAER, A T R GBI ROR, AL
A E A1 45 B FEATHAL , RJG BAT AN A7 25 R 7, A RRRAT, R 6 A IR sk sh A5 K, 40 A
LR ERE 3% BT R E T e s TR,

LR A LIEIR R R AY 2 P AR A AR

FES%ES:F224.9 kARG A

AR R R B S BT T BB B AR B R i AT B A8 B B SR R G
JRECA JBErh B 2858 BURBUN I ) o BT A TR 18 (5 52 PR, 255 £ 8 0 K 1 e At 2 LSk ey B2
JI AZRAEAE A% S, X R 7 ) L SE SR A — g R e BT T 22 B O A — S A5 o)
SC, T B B R A AE B 1 HA U 1 5 T S A AR DDA G . AR SR T B2 A 5 A R B (B
4, L B BEEEA A e A BEAIL T A AR, SO BBE S A ) T it 22 JC 7 S WG TR IR SR T S i R e, T R & 5%
TAEE XS T BN A BB BT TIRARIBIIE . S)m A1 222738 X Ak I3 7 35 (0 A 25 v A ] 333000 44
PEAT THESE . D H A2 T Dok e B R M R A BIE T R T, 78 2222 U O [ e T i B ik 31 55 4
AR R PR S RS B 1 D S A e — R b AT AT R R . R AR, R B
—E MR EIAER . H FFIEZR B0 O 2 U A 2R 16 1 — S EE 2R 03, MRS 1T 37 A8 A7 R D0 X 3] Sk 28
D BN 2T IR , TE AR IR i e 2 3 T R 5 W R 8™ AN e e ™ AV o TR 2 B e 52 v S ) i A5 1L
T, TN AT IBEER AR A AR AL B, TEIB X R 58 2 WM 5 9 XU e 2 2 WL 5 A B 1] A9 2 WL 4%
PR EES T W (e Sk e A B Ty R

1 #&BIG 4R

1.1 Mg E™
LR o 25 0 4% 2 B R B — R AR 22T I 4%, T — AN B 2 A SR M bl 28 T R i, 2R P 28 I 28 d D 45T

WFS B HA:2011 — 11 -22;4& B H#5:2011 - 12 - 08.
* BEWE : FR— 1" BHE ST 8 KT H (2006BAJ05A06 ) 5 8 FR TR 2E 8 a7 B Ii H (2008 AC0043 ) 5 3 R TR K
2RI E (yjsexx2011-7) 3 5 P me A2 XRS50 B - 51 DT R 2 X7 b 50 5 7 DR SR 3 AT 3R Ge T & Bt
HH/R .
EE B : 2 (1986-) , 55 WL EBHN BSR4, N G220 5T.



%5 I E LMW ENEEA AN LIS TR 51

(1% 32k BRI BSCH 2 P R, DRI, 2t 26 X 26 F i 1 P U 0
1.2 ZMHEMERIIEEI TR
LA 2 M ZE I it FE— 0y 3 BB, — AR 25 7 R4 A [ 3 H A8 P 248 ) i il i Y = WX +
B, 59 Y ey B 2 [ R R 22 B, b Y O s ) L X R A ), WORAE R RS, B O BRIAE S [0 &
A T 7R 21 H bt 1] 2, D002 1 2 1y 1 152 22 e BROE SR
E(W,B) =(T-Y)*/2 = (T-WX -B)*/2 (1)
HI 2 (1) AT, 5 2% i AR B 8 20 5 I, Sl S 152 2 B T 90 2% 1) A R R A, T LR 22
N EAWY B ATH, BA — R ZE R IME . R R 2% R 22 101 O7 5 U SR S A LA,
REAEN TR SO E £k B S 5B BUE M B RN ZRCE, W2 RN Zx, BRIk S kA7 Il 25, =2k
FH Window-Hoff 2 > FLIN] , TH3E58T BB A BB, JF3 [R5 55— 20, 0T M plt 22 0 2% 119 27 > R0, AT AR
JH Window-Hoff 5 LMS SRl 25 0 265, I 5 2 A EE R R R 2 SR HHRG B2 I B9, S IR A8 TEASC R R
fefifiay H 15 25 38 B Fe/MA, 2 BRI FR 5 LI RIS, 028 (9 R — AN AR ] 22 55 T IR A A (BRI 1) 2 m—
AMEL TR 2ER B A R AR, o T TS0 00, O AT A7 B 015 22 sR B 6 BE AR S 34 5 1R 25 6 B
Ak, ) Window-Hoff 27 >J H I % A3 o 0 i {5 99 48 1E A =X AT 29 3l 6 mh
W,.. =W, —n*oE,(W,B)/oW = W, + n(T, - Y,) X, (2)
B,,, =B, —n*0E,(W,B)/dB = B, + (T, - Y,) (3)
Horp,m R ] R B DE S IS B, > m 3 ORI, W25 IS S B i b (EL: 24 m ORI, 27 ) ik
FRARAFANERE T HL IR 25 253G K, PR 223 X i DR Iy > R Gl 0. 01 < <<1) . Window-Hoff 27 >J K
YNGR B B — XN ZRAEA e IR (2) L (3) 18 IEAL A (R, 3] 3k 3 0 1) 158 205 B8 Bl R 1Y)
WIRUE . TEZRE RBE Th KRR IR 117 AAEAS GO R T I 25 3l I 25 ) i FRADL SRR

2 SESHR

2.1 HEEEEAE

TEFE T 2006 4F 1 H 4 HF| 2011 4E 6 H 14 H @Y T3 5 ki 2545 (000017 ) 19 A B4, 3 66 4~
Bl o HATHT 62 A A U ZRd , AT B LG R T 4 D BERVE R IO, 4T A
2.2 HERHIE

FIF R IR 0 2R i gt A TRl 35 sl TR 25 O R, R BRI IS 7 1 Ok 5 B iR 2558
/N, B S B DR A L, I AR S R R 5 IR A 4R - AT G . R AR EE, X S A
B IR (B ET T AR, B 6 MRS T LA BT T .

L=[%d]; figure (1) ;
Q =length(L) ; plot((1:Q),T,(1:Q),T,'d");
P =zeros(5,Q) ; xlabel ( ' B fEI 32500 ) 5
T=L" label ("#iide H B )
P(1,2:Q) =T(1,1:(Q-1)); P_1 =zeros(5,61) ;

P(2,3:Q) =T(1,1:(Q-2)); T_1 =zeros(1,61) ;

P(3,4:Q) =T(1,1:(Q-3)); for i=1:61

P(4,5:Q) =T(1,1:(Q-4)); P_1(:,i) =P(:,i+5);
P(5,6:Q) =T(1,1:(Q-5)); T_1(:,i) =T(:,i+5);
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end error_sum_57 =0;
net = newlind(P_1,T_1); for i =157
a=sim(net,P_1); error_sum_57 = error_sum_57 + abs(TT(1,i) —aa(1,
Q_1 =length(L) -5 i))2;
figure(2) ; end
plot((1:Q_1),a,(1:Q_1),a,'d"); error_sum_57
xlabel ("BHRIGFE AL ) 5 a4 =zeros(1,4) ;
ylabel ("BEAEL B 2546 H LA ad(1,1) =sim(net,P_1(:,58));
figure(3) ; a4(1,2) =sim(net,P_1(:,59));
plot ((1:Q_1),T_1,'¢",(1:Q_1),T_1,"d",(1:Q_1), a4(1,3) =sim(net,P_1(:,60));
a,’t',(1:Q_1),a,"%"); a4 (1,4) =sim(net,P_1(;,61));
error_sum =0 percentage_1 = abs ( (a4 (1,1) - T_1(1,58))/ T(1,
for i=1:61 58)) * 100
error_sum = error_sum +abs(T_1(1,i) —a(1,i))"2; percentage_2 = abs ((a4(1,2) — T_1(1,59))/ T(1,
end 59)) 100
error_sum percentage_3 = abs((a4(1,3) - T_1(1,60))/ T(1,
PP =zeros(5,57) ; 60)) 100
TT = zeros(1,57) ; percentage_4 = abs( (a4 (1,4) — T_1(1,61))/ T(1,
for j =157 61)) * 100
PP(:,j) =P_1(:,j); L_pre =[aa a4];
TT(:,5) =T_1(:,j); figure(4) ;
end plot( (1:Q_1),T_1(1:Q_1),"g’,(1:Q_1),L_pre(1:Q_
net = newlind( PP, TT) ; 1), ", (Q1-3):Q_1,T_1((Q_1-3):0Q_1),d",(Q_1 -
aa = sim( net, PP) ; 3):0Q_1,L_pre( (Q_1-3):Q_1)," ")

A EARR S AR AN A 1 PR, i WS LS IS il AR AL A e S i £, R BRBEADL P 91 5
FPONZE AR N BHURCR KA
55001

5000

4 500

SEPNIE

4 000

T

1€
X 3500
gu_;

% 3000
£
25001
2 000
1 5001
1 000 ! L I ! ! L ]
0 10 20 30 40 50 60 70
W~

B 1 #heRisE 5 Al 5] E



%5 I E LMW ENEEA AN LIS TR 53

55001
5000
4500
4000
b
= 3500
gm
¥ 3000
®
2 500

2 000

1500}

1000 I I I 1
0 10 20 30 40 50 60 70

LLE= i1 hy i

B2 FESSERERLLE

SRIGXT 2011 4F 2 H % 2011 4F 6 HiX 4 A H BRI B URZE P U EAT 217 50, 375 SEPRMESEF T X% He , DA
VLI I 25 R RO, A5 SRR (B 2) o 38 FZA R AR 4 A BEEE R4 T S0 i 25 31 5 S PR LL
WA IRZEEEIE T — 2 B 2 28, Ul B T 25 SR O BRAR . 5 0E— 25 5% AR i e s i a4 ), o)
S5 5L 5 SEBRE R I A TT R S 4G R, DR R B[] 7 0 A HE BB AR R, S S B R R, TR B2 T B AR
P, S M EL AL, TR, S AR T 45 5 2 2 AR 1 #0000 8 71 54, (L 78 BE 56 00 11%) Bsf B]_EAT3 SR AN ‘B
KK, DARR AR FRA% 22 A da
2.3 REHSH

R T 325 LR B P i 25 o 25 AR TN BB ) IR TR RS 4 S I MAPE (P{E 26X H 4t
w2E) i EA

MAPE :%Z 2 =0 100% (4)

a

®1 WNEHEENBESHIRESR

G LB (y,) i (y, ) 2%
1 2474.71 2 426.1 1.929 2
2 2 460. 88 2 507.8 1.966 5
3 2 318.97 2 486.7 7.073 9
4 2 308.76 2377.17 2.925 4
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Application of Linear Neural Network Model to

New Shanghai Composite Index Predication

WANG Kui

(School of Mathematics and Statistics , Chongging Technology and Business University , Chongging 400067 , China)

Abstract ; Linear neural network model is used to make fitting predication for New Shanghai Composite Index
(000017). By selecting total 66 data of the monthly data of New Shanghai Composite Index from January,2006 to
June ,2011, by using former 62 data as training group and latter 4 data as predication group, through comparing error
square sum of the model in different time-lag windows, proper window numbers are selected as optimal model, the
initial data of the model are optimized in order to promote simulation effect and then predication analysis is
conducted. Results show that fitting effect is very good,except that the vibration of stock market is bigger in June,
the monthly fitting error of other months is less than 3 percent. Short-term predication feasibility for stock market is
elaborated.

Key words: New Shanghai Stock Index;linear neural network model ; optimal model



