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ABSTRACT
On the basis of People’ s concepts of investment were improved with the recovery of global economy in recent years, many people
choose their investment way by funding into stock market. Although, stock market is a system of complex, dynamics and especially
difficult to fathom, the fast-moving stock price often makes investors with their financial loss and there are so many factors would
influence on the change of the stock price such as: fundamental, technique, the new, chips, politics. So, when predict the stock
market is not an easy job; however there is an Efficient Market Hypothesis (EMH) proposed by Fama (1997) in the economic theory
that the author thinks the stock market likes to stroll at random and the existing information are sufficient enough to response on the
market already. For this reason, it is unable to use the information in the past to predict the future trend of market development, but
fortunately this EMH hypothesis has not received the common understanding yet. In this research, we use KD and WMS%R
Indicators, and combine with neural network advantages and feasibility includes self-training and self-studying to investigate the
prediction ability and dependability of this two kinds of technological indicator. And given a basis consulted when investors make
their decisions of investment which can be used to verify with the dependability of EMH hypothesis.
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