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Abstract

Based on the background of the current epidemic impact on the economy and the suppression of
demand, frequent foreign super loose monetary policies, this paper uses a two-layer artificial
neural network model and selects a total of 1021 Shanghai and Shenzhen 300 index data from July
6, 2017 to April 24, 2020 as a sample for stock market forecasting. The prediction results prove
that the artificial neural network model predicts the stock price error rate to be controllable, and
can provide some reference and guidance for stock price prediction in the short term.
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Figure 1. Sample data segmentation
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Figure 2. Flowchart: Forecast of CSI 300 Index
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3.2.1. PR 300 ¥
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Table 1. Forecast model of CSI 300 index
= 1. PR 300 R #F NS R

ZHn R_Square Adjusted R_Square Same trend Diff trend

499 0.999522 0.939898 0.6 (12/20) 0.4 (8/20)

e 1A, R ARBUS G R T R REUYE 0.9 DL, PRIEIZARE R (A AR R S TN Ak SR A
RAF; EX R0k i B BRI R IE 3] 60%, LAULEA—ERIsLiE SIEH . 854 s 3:
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H BT En MBS AR EOR,  SERRFEAR R B PRI KA . M T IRE T U s ie SuE o, 58
R B B ) AR ATk B R L TN, 3 I N e K A O ) B U, R T DR A R
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Figure 3. Forecast of the CSI 300 index
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Table 2. Forecast model of CSI 300 index growth rate
F= 2. PR 300 HEBUIE KR FUNAEE

ZHn R_Square Adjusted R_Square Same trend Diff trend

499 0.997098 0.932471 0.6 (12/20) 0.4 (8/20)
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Figure 4. Forecast of the CSI 300 index growth rate
4. PR 300 HEHUE KRN AL

DOI: 10.12677/wer.2020.92004 30 AL TFHRE


https://doi.org/10.12677/wer.2020.92004

S

R300FE H K R AU A BT AE ARLT IR 30048 H (140l & T TR, AR4Ul & 11 H -F-0~220 H 33 a] ik i 5
SRk, WMERFSER, T290H A5 1k b NS ShE B TN B R AR T2 o, T
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3.3. SCPRTRMIAEIE

B RN TSR 7 FBRARNGHEL, BJEAR IR 300 A FREUN TRIIME, 55 s sehRik

FIRECR AL AT b, THEMNTRZE, SR 3.

Table 3. Error and accuracy of sample data and prediction results

7= 3. LPMESTMERIEXNREMER R

=i EEE FRME faxRE HEHR
2020/4/5 3710.061 4371.73 17.83% 84.86%
2020/4/6 3674.111 5510.16 49.97% 66.68%
2020/4/7 3686.155 3388.96 —8.06% 91.94%
2020/4/8 3675.076 4240.57 15.39% 86.66%
2020/4/9 3734.531 4414.87 18.22% 84.59%
2020/4/10 3713.218 6351.79 71.06% 58.46%
2020/4/11 3798.021 5091.65 34.06% 74.59%
2020/4/12 3780.345 3471.79 —8.16% 91.84%
2020/4/13 3792.811 6482.01 70.90% 58.51%
2020/4/14 3769.178 6166.57 63.61% 61.12%
2020/4/15 3753.257 5404.33 43.99% 69.45%
2020/4/16 3825.699 3480.47 —9.02% 90.98%
2020/4/17 3797.362 4686.89 23.42% 81.02%
2020/4/18 3802.381 7160.52 88.32% 53.10%
2020/4/19 3839.487 3356.01 —12.59% 87.41%
2020/4/20 3853.455 3404.44 —11.65% 88.35%
2020/4/21 3808.047 3387.62 —11.04% 88.96%
2020/4/22 3839.383 6619.92 72.42% 58.00%
2020/4/23 3829.753 4139.70 8.09% 92.51%
2020/4124 3796.972 2356.27 —37.94% 62.06%

H1 T 1021 MREAERE 22 (AL, PRIAS SO 1 REAS SR J5 1) 20 ST g 1 £, Jad b —
JEN T A PRI 300 FR AU I 5 1 SeHR AL, 2] 7 & MR EZ S TR R . dxs
PLEE BRI, A AR 0 0R 22 R /N RO IR S0 A R i, DAL PN A P A TR 0 RS2 A AT
T T AT AT, 0 BT AT BT 55T B A VI SE T AT 45 S0 (H
4. B4

ASCRH )2 NTAER 28 %) 300 FREEEAT AT B, P SIGIE A 28 BIRIER] 1R R AT 4Tk
TN E S5 FRE , Pr R BE AR R B0 1AE 60% A b, 45K 5 SLhrmvI e iism. i,
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