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=74 3075 6652.95 7585.02 132671.00 734.00
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ol =7 2 3075 1290.39 1102.78 16645.00 0.00
A4 W3l 3075 1408.27 2053.72 20817.00 187.00
<GE 2>o|A] QUETU A=) A WA A48 A dlolElel thal] 4246%0) 333t
AR AWE 4 Qda, oY WA TR A dleolEell giEl 80.80%°l 3l st
AR AYE S dSS SR1E g ik oY WA o]Fo] FAEE F dolH e At
FoA iAo R 22 BERES e 4 Q1Y) wiel] - ATl A= 3 HAIFE o]y
HA7A], F 87 FAES AT EY 2P| Sy xshale] ARS8 Th



58 WM B RLHE

< 2> PCAS| 24t &H|E

°f &= 2006 6¢ 194F 20199 1€ 4d7kA8] 7} dgat gedo] gl tlmsQl 207 FAelE 4% £4&
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Stand Deviation Proportion of Variance  Cumulative Proportion
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PC4 0.9637 0.0464 0.6583
PC5 0.9378 0.4397 0.7023
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PC7 0.8275 0.0342 0.7779
PC8 0.7758 0.0301 0.8080
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PC10 0.6959 0.0242 0.8578
PCI11 0.6853 0.0235 0.8813
PC12 0.6542 0.0214 0.9026
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PCl14 0.5835 0.0170 0.9400
PCI15 0.5623 0.0158 0.9558
PC16 0.5437 0.0148 0.9705
PC17 0.4495 0.0101 0.9807
PC18 0.4264 0.0091 0.9897
PC19 0.3636 0.0066 0.9963
PC20 0.2704 0.0037 1.0000
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Estimation and Analysis of
Investment Signal for SSES0
Index Using Neural Network’

Ling Jie*™™ - Sung Y. Park***

Abstract

This research demonstrates the development of an investment strategy model based on

investment signal analysis using artificial neural networks. In order to analyze the investment signal

Index of the daily unit from June 1, 2006 to January 11, 2019 were used. Based on the MACD
index, we will take both the short market and long market effects into consideration, and put forward
a differentiated investment strategy model which can classify the investment opportunities from
the lowest signal level 0 to the highest signal level 5. Meanwhile, it is for sure that the predicted
results of the model are similar to the actual results as we use the big data of Internet search
index as the independent variable of artificial neural network. In the process of predicting the model,
the period from January 4 to March 24, 2019 is divided into four time intervals for prediction.
And according to the result, the investment strategy prediction based on different levels of signals
can predict the future investment opportunities better than the previous investment strategy model,

and certainly reduce the meaningless transactions as well.

analysis based on the stock price change, the China Shanghai Stock Exchange Index and the Baidu
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