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ABSTRACT

ABSTRACT The government of the Republic of China initiated the plan of making Taiwan a regional operation center in the Asia

Pacific region. In this regard, a comprehensive financial market would play an important role in achieving this goal. Acknowledging

that a channel for risk management is essential to the efficiency of the domestic financial market and to the competitive advantages

in the global markets. In 1998, the first futures exchange in Taiwan, Taiwan Futures Exchange (TAIFEX), was founded by the

strenuous joint efforts of the Government and the private sectors. The existence of a derivatives market and the introduction to the

products will enable market participants to become familiar with financial market in a faster and more sufficient way. Also the

enterprises and the general investors are able to manage their funds and market risk more effectively through the interaction between

the spot and futures market. Artificial Intelligence can be seen as an attempt to model aspects of human thought on computers. It is

also sometimes defined as trying to solve by computer any problem that a human can solve faster. So that My research will apply

Neural network, one of the A.I. To predict the change of Taiwan Futures Index. And get very well invest return. Keyword : Neural

network，American stock market，Taiwan Futures Index
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