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Securities investment needs to know the information of each the securities (such that the
income of company, dividend policy and category of business) for decision making. Normally,
this investment has to use the securities analyst who has the expert in both of the fundamental and
the technical analysis and needs to use computer software for price analysis to make the decision
for sale and purchase. Unfortunately, the current computer software is separated in usage and it
may be uncomfortable and unefficiency. This report will include the fundamental and technical

analysis to develop computer software for decision making in sale or purchase securities by the

The Decision Making for Securities Investment Systems
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artificial neural network usage.
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Begin
Random weights
While network erro is larger than som predefine limit or util end of maximum cycle
Do
Set input to apply a training input
Forward propagate to generate an outputs
Backward propagate to update error values
Update weights
End do
Save weights to file

End.

SEmslumsnameulasensnismasitlffveslasevie

Begin
Set weight value from file
Set input to stimulate the network with an input
Forward propagate to generate an outputs
Save output to File
End.
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i, Graph Viewer
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w. Graph Viewe

7054294
; 68.00517
7/6/99 5 69.23292
7/7/99 66.81818 67.33625'
7/8/93 61.81818 67.07102
7/3/99 62.72728 61.96011
7/12/93 '82.27273 64.13139
77137938 -60.90909 63.58948
7/14793 60 62.10638
7/16/93 59.09091 61,5266
7719793 60 60.67477
7/20/93 61.81818 61.88537
7/21793 /60.90903 63.823
7/22/93 .59.54545 62,5969
7/23/33 58.63636 61.49985
7/26/93 58.18182 60:98592
7/27/93 5354545 60.72015
7/29/799 60
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. Graph Viewer

w. Graph Viewer

31 5.6 wamans vl 3 HdnSeudsunmanmnennsaiiusimesauiun T+



42

v
LY

v
TumshrnuvesTilsunsuniu dmnnldsunsuidsimsinaeuTassiioegiug
1 o < < ' Y B @
Tiewsadmsnensalld desseldmsinaewaiuaisnounsodoanaily Stop Training

nou
v = Y a

) Y ' ¢ Y
ﬂ'lﬂﬂ\iﬂ'li‘ﬂ'i)%ﬂ‘ilﬂi‘l,ﬁ‘nﬁl‘l!luﬂ'ﬁﬁﬂﬁﬂuiﬂiQﬂl1ULLﬁ$ﬂ1SWUTﬂimi'lﬂ'l?ju 131801509

U

18 Taunatjuiiju Display All Source Data T1/sunsuaznansdoyanldlulisunsulig dagil
v

d' @ A
N 5.7 U

37.65 18. -2.64 31.95 a7 72.41 54
12/30/97 2058 50,04 22 28 a7 72.41 58,
12/31/97 82.04 22.34 279 3194 7 72.41 B0 T
1/5/98 17.92 13.87 221 3158 7 72.41 58]
1/8/98 2662 1819 2,36 3184 A7 2 5350
177798 30,14 24.84 21 211 a7 72.41 595
1/8/98 2543 2503 22 282 a7 72.0 515
1/9/98 16.95 22.34 241 3391 a7 72.41 445 0
1712/98 1167 18.78 265 B8 a7 72.4 0]
1713/98 1467 17.41 275 36.26 a7 72.41 44.25
1/14/98] 22.04 15.95 274 36.69 A7 72.41 1775
1/15/96] 2058 19.43] 2.79 ar22 A 72,41 435
1716798 3293 2397 264 3716 A7 72.41 52 &
1/13/98 52% 3361 - 2.22) 3531 A7 72.41 6550
1/20/98 63, 43.45| 19 3356/ 7 2.4 63
1721788 7183 52,82 159 31.85 A7) 7241 (74 =
1722798 65 50,04 73 309 a7 7241 595, |
1/22/98 7161 5915 143 '30.62, AL 72.4 595]
1723798 70,68 62.99 d29 2859 7 72.4 59
1/26/98 7364 §6.54 109 2823 a7 7241 625
1727798 7484 69.34 -85 2665 a7 7241 62
/28/93 62.04 7357 -65 576 17 72.41 69
1728798 8137 7617 -39 "25.05) 17 72.40 70}
1730/98 8353 78563 6 2549 a7 72.81 86l
202198 84:21 80,49 69 2817 a7 72.41 8351
2/3798 82.02] '81 1.06 26.09 a7 2 865
2/4/98 70.91 77.64 133 254 a7 72.41 755
255798 67.82 74% 129 2476 fird 72.41 il
2/6/98 70.45 73.08 153 2451 a7 72.41 86.5
2/9/98 72.09 72.74 173 2455 a7 72.41 87

3UN 5.7 uamsieaadeyanlylulusunsu

v  da 1 = J o o’: =t 9
INNITULAAINAANTNNAINN Li']%3Wi‘LI'J']ﬂ'liWEJ']ﬂiﬂHJﬂQI‘]J'iLLﬂﬁJuuilﬂ’J'uﬂﬂﬁ
a @ a o Y A 9 o A Y
IAYINVIINIDIG ) WOHU uaz“nﬂms1mmitfm%zﬂmmmmmﬂmamuimuw T+1 ‘1ﬂWfJ
] @ £y a { : v a d o
aung uazmu“lﬁ'uﬂamuuazuﬂmmiﬂ'nmﬁmmiamuiaumummﬂwﬂanmwsﬁ
£ 4 § g v & A
anuazanniy Tumsivzamudomnedu Tusunsululasenuiionnee hififleddudu
q ManvaIINin Mz edeamsniudenmsmauveslassnislseamimsuaznsiin

o 4 @ v o 1
‘1J53Qﬂﬂ1uﬂ1§w31ﬂim5"Iﬂ'lﬁﬂﬂ’ﬂiﬂﬂll'lﬂﬂ'n



UNN 6

agl

& o Y ¥ A Yy g Y o 9 a Y
mﬂmsmimwaylmlmnunﬂwmu"lﬂmﬂmﬂgamuﬂmﬂmmmummzmaua

9
v
o

b4

Haduduiugrusmsisnmilamndssuranadis Insetedssamifonnuy Backpropagation
o 9/ 1< 1 ~ A L4 kY a’;’ P v
wihmnaaiulasaedszrmdsuvensinsaisimdu Tasasauuagiu 3 mesue
Foyanarw q sundszaeusuiedudeyaduynlulassoud I lnssidinaeuiions
o Voo § & 4
wensalsinfuesnnldlianumivdunaiige  FwnmsadelisunsuieIdilszusana
ﬂ’l’ o A ' Yy 9 o yr y%l kY a q’l’
auduasudannanndedunsszsensuldinmslddeyanats q dndszneuduiiuee
a A A '
tanuiidedownnd
] 1 ’ E4
Taviideyaiinnilsgneumuiedludunmlulnsshelssamidominlszaonly

a o 1Y

Arudayadmsizilatenedumaiin 3 1uD v Moving Average Convergence/Divergence ,
¥ t

Average Direction Movement 1482 Stochastics fudpyanisauilsdefiugiundenu 2 uuude
o a . J as @ - i g
flsqniaoRu (Eaming per Share) uagyasmauday¥ (Book Value) vanfudoyanuiniu

o Qs [ ' Y [y 1 o [~ 1 {
saluiuilgiuuasfoundwnas Tl 3 fu dauerdn lddlusalaludui T+

Tasvins@ewtiulysunsudien1y1 Visual Basic



44

UIIUIYNITN

v susaudy. 2539, “msiirsavszdfininimInelagiiInsewiiseunuunuansey
wundur  Snoninusinernaasumsudia  @anininemsneuiiuneuaz
maluladmsaums Judiainerds. aofumalulatwszeeumndudgaunmsna
NI

fiafiad $fia, uSin. “gllemsTanzvndnnindmailadednumaiin

quada qule. 2540. “msldTnsetholseamifisniosadigivuaedodoudeniauans
Foyaluyuduysal” Iniinusisnssusnaasumuda awidainanssyid
# SadiaInends. anniuma TuTatwszeemndudgunmsmanssiie.

¥ udifaugalsnd. 2530, “msfroesmsvhanTassielssamidfion.” Tnoriinusine
maasumiiadia  awdninnmsaeuiunesuezmaluladasaume  Taha
Inede. daniumn TuTadnszesundudnammisaianszii.

Douglas, H. and Janis ,K. 1995. Contemporary Investment Securities and Portfolio Analysis.
Frolida: Dryden Press.

Efraim ,T. and Jay, A. 1995. Decision Support Systems and Intelligent System. New Jersey:
Pretice-Hall International.

Patrick, H. 1999. Artificial Intelligence. 3rd ed. Massachusetts:Addison-Wesley Longman.



45

sz Tagivey
Fefiou wiesons qn3 lsa
Suaentlifia Suft 12 unaaw WA 2512
aondin Fandauns i
FAMsannszavSyanas anamanstudia mnadadssynd
gonfduSamsann PAINIBINMIINTAY
Uszanmssimahiay Tilsunsumes vSTmSunundnnindasueonvhe

Wil (1991) 168 @vwy) (ol we. 2537 9
W.F.2538
9 Y Aa s a o o v d <]
Bmihddnsdssuy uSinmdnnsnwd g luaa
$1e (uvwy) tiodl w.e. 2538 A9 2541
I LY 9 9 - Y] a o a 4 o
o1wniloglu Wanihnrhewanszuy ST Inedunssiugu

wmnlulad 9ine





