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ABSTRACT

The stock market predicts it is a quite hard work, especially be affected by international business, strategies of government, the public

⋯et al. An economic theory has hypothesis of a result market (Efficient Market Hypothesis), which think the information as existing

like strolling of the stock market at random has already been totally reflected by market, so the market trend unable to predict future

with the past information, but this hypothesis is not totally received the common understanding. This research uses ANFIS to predict

stock market price base on past data, aims at the turning points and trends and compares each experimentation, then quantifies

experimental data to treat accuracy and working of this research. When the ANFIS trains data, the curve fitting is excellent. But it is

easy to observe incorrectly because of the delicacy of ANFIS. In “One day interval” experimental condition of TAIEX

experimental market, it is the best experimental condition that its training error is least, hit rate of turning points is about 23%,

trends accords with the real trends. This predicting system applies to NASDAQ and electronic-stocks in Taiwan. The experimental

results show that hit rate of turning points is 44% to 33%, trends also accords with the real trends. In consequence, this research

conceives ANFIS has feasible capacity in different stock markets.
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