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ABSTRACT

In this paper, the integrated model is composed of a discrete cosine transform and Hurst cycle theory, because the study of genetic

neural network has good learning ability, however the stock messy data, due to the local optimum, often show inconsistent and

unpredictable results. and can not effectively training the Network architecture, so the main architecture to Fourier transform the

discrete cosine transform as research, re-use characteristics of discrete cosine transform energy concentration to the input data

(frequency, amplitude, phase) filter, retaining only the main periodic wave, to take to achieve the optimal not correlation, then using

the inverse discrete cosine transform simulation of major fluctuations in stock market cycle, locate the stock market trends, then loop

wave extrapolation method was extended to the next day do stock price prediction. In the experimental network architecture,

information to the Taiwan Weighted Stock Index (TAIEX) and U.S. stock market Nasdaq Composite Index (NASDAQ composite

index) data as the object of study. Empirical results use of discrete cosine transform and Hurst cycle theory to predict the

effectiveness of the stock market price fluctuations, although the return on investment can not go beyond the genetic neural network,

but as a whole was able to get a positive return on investment, the turning point and trend most of can reflect the actual stock prices,

Attempt to combine the Haar wavelet conversion, do not have the prominence of the results.
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