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ABSTRACT
In this paper, TAIEX as a study, from the current Technical indicators to predict the stock market to test the accuracy . Research is
used by the Deviation rate (BIAS), MACD, William indicators (WMS% R) to forecast accuracy by back-propagation neural network
of training, analysis of a large number of historical data, to determine the future trend of the stock market, and also discuss the theory
of efficient market hypothesis reliability. The results of this research show that a single technical indicators using neural network's
overall accuracy rate can reach more than 70 percent , the appropriate combination of different indicators can reach more than 74
percent accuracy. If deduct part of the day unchanged could reach more than 83 percent accuracy rate. The results that the
Technical indicators different set of parameters on the accuracy of stock price movements will be significant difference. This study
provides a neural network to use the best of Deviation rate, MACD and William indicators are Technical indicators of the stock
market forecasting system. Let stock market investors have a good reference tool to support investment decisions.
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