Capital&Insurance

BP

1 2
J
(12 , 310027)
BP s MATLAB BP s
, o s BP
. , BP )
:BP , ,MATLAB
.F224 A :1005-0167 (2011)11-0057-04

Abstract: The paper analyses the algorithm and structure of the BP neural network , and has a train and test on the stock data of

Shanghai Pudong Development Bank over the past year, based on the BP neural network toolbox of MATLAB, and finally gets a result of

prediction with a certain accuracy. The paper also discusses the difficulty for predicting in the wave period of the stock price , the difficulty

for predicting on the percentage of the stock prices up and down, and how did the input variables of BP network impact the result of the

prediction. The result of the experiments tells that we can predict the trend of stock” s price on a certain degree based on the BP neural

network.
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2010/10/28 74.48 73.24 1.69%
2010/11/23 65.26 64.69 0.87%
2010/12/6 65.95 66.06 -0.16%
2011/2/24 64.15 63.99 0.26%
2011/3/2 67.70 68.03 -0.49%
2011/4/19 74.64 73.39 1.69%
2011/5/10 70.33 70.21 0.17%
2011/8/1 62.29 61.63 1.07%
2011/9/5 60.93 60.63 0.50%
2011/9/19 59.72 58.97 1.28%
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