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Forecast of China Stock Time Series Combining Harmonic

Wavelet and Neural Network

WU Chun

(Department of Information Engineering, Wuhan Business University, Wuhan 430056, China)

Abstract: For improving the prediction accuracy of the stock market datas by neural network, the stock market data is decomposed into a series
wavelet components by harmonic wavelet, which are shift invariant and have different scale. Then, constructing the recursion neural network
based on the charaters of the stock market, and each harmonic wavelet componet of stock market data is predicted by using of the constructed neu-
ral network. At last, the final stock market forecast data is obtained by harmonic wavelet reconstruction for forecasting results of different scale
wavelet componets. The experimental results shows that the price fluctuations of different investmetn time horizon in stock market data can be well
seperated, after the stock time series is decomposed by harmonic wavelet, the predicting accuracy of stock market is improved efficiently.

Key words: harmonic wavelet decomposition;stock time series prediction;neural network; multi-resolution wavelet decomposition
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Study on the Performance Evaluation System of State-Owned Enterprises Based on BSC-EAHP

PAN Li-sheng, ZHA Lu-yao
(School of Management, Hefei University of Technology,Hefei 230009, China)

Abstract: According to the coexist characters of technological, R&.D and innovation, high profitability and the nature of State-owned of the state-
owned enterprise of science and technology, this article constructs a hierarchy performance evaluation index system from five aspects including the
financial, stakeholders, R&.D and innovation, internal business processes and operations, learning and growth based on the theory of the Balanced
Scorecard. It includes three layers of target layer, criterion layer and index layer from the perspective of hierarchical structure of index system. It
fills the gaps in research field of the performance evaluation system of the state-owned scientific and technological enterprises in a certain extent. By
using the method of extension analytic hierarchy process, the weights of the performance evaluation system are calculated and the inaccuracy of the
fuzzy subjective judgments and the inconsistency of the judgment matrix in the process of model construction are solved. Finally, the weights of the
index system are calculated by the judgment of the evaluation index system investigated from the experts.

Key words: state-owned enterprise of science and technology; performance evaluation; Balanced Scorecard (BSC) ; Extension Analytic Hierarchy
Process(EAHP)
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