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Share Price Research of Intelligent Industry Plate Based on Neural Network

ZHUANG Yan, WANG Linping

(College of Economics and Management, Fujian Agriculture and Forestry University, Fuzhou 350002, China)

Abstract: For financial volatility and market risk, starting the empirical analysis by neural network model based on four-factor data of more
than 70 stocks in smart industry sector in the A-share market for the past ten years. In this model, stochastic gradient algorithm for closing
price prediction was used, then the model error and loss function of predicted and actual values was compared, and optimizing from factor selec-
tion, algorithm improvement and indicator merit. The results show that closing price is best fitted when neural network model at batch=2 and
epoch=4 150, MSE, MAPE and MAE are 60. 191 1, 30. 732 6, 4. 803 2 respectively. The neural network model with these parameters can be
used to explore the stock market price trend and provide some reference basis for investors or financial institutions.

Keywords: neural network;smart industry sector;stock prediction;stochastic gradient descent algorithm;data fitting
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