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Applying Multi-Neural Networks in
Analyzing the Behavior of Short-Term Trend of

TAIFEX Futures

Student : Jui-Chang Tsal Advisors : Dr. An-Pin Chen

Institute of Information Management
National Chiao Tung University

Abstract

After the derivatives published, people caninvest from the:previous simple stock investment
to people needs to meet all kinds of commodities, such as futures; options, funds. people want to

achieve the purpose of investment and financial management by these financial products.

For all investors, the most important elements-of the-investment decisions are: what to buy and
when to get on, when to get off. With the market up and-down movements, the use of regularly
investing a fixed mechanism, when the time comes to buy regardless of price, can be an effective
long-term cost-sharing level; but in the end should be long-term hold it? Or make a sell? For

investors, how to set stop loss, stop interest point, are the most difficult to draw the line issue.

Therefore, the purpose of this study is to act effectively control the stock market to develop
their own trading strategy, to build a stable of models and mechanisms to provide investors
carrying out investment activities on a frame of reference, comply with the recent the field of
artificial intelligence research in the financial prevalence of use of artificial intelligence methods
to improve the previous technical analysis seems to be too subjective shortcomings, had attempted
to use artificial intelligence methods to assist the investors in making financial investments has a

direction rather than just playing into the intuitive style.

The results show that, Multiple Neural Network outperforming is better than the random walk
model with a single network. On the average of accuracy and average earnings points, Multiple
neural network performance is good. \erifies the long-term trend of behavior is to protect the
short-term trends in behavior.

keywoeds : Multiple Neural Network, Inter-day behavior, Back-Propagation Neural
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