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ABSTRACT

The objective of this study is to find the Artificial Neural Network model of 9
countries such as Thailand, Singapore, Malaysia, Indonesia, Philippine, United states
of America, England, Japan and Hong Kong by use closing price data since January 1st
2007 to June 29th 2012 total amount 1,435 days are the first section data for create the
Artificial Neural Network model and the closing price data since July 2™ to November 30™, 2012
total amount 100 days are the second section data for test the forecasting efficiency. Then
use this data to create multi-layer Neural Network such as Input layer, Hidden layer and
Output layer, and trained with back propagation. As a result of this study, the Neural Networks
with the back propagation gives forecasting accuracy with the MAPE tests of each country
respectively include Thailand is 0.198; Singapore is 0.2367; Malaysia is 0.1983; Indonesia is
0.4191; Philippines is 0.9812; United States of America is 0.7045x107"; England is 0.5206;
Japan is 0.5157x10"° and Hong Kong is 0.6634x10°°, respectively.
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Yoya uudoya daaiuGesaz)
(1) Training set 861 60%
(2) Test set 359 25%
(3) Validation set 215 15%

A3 2 MIMNiwesuaslasehadssamiiie

Paramiter My
Transfer Functions Logsig, tansig
Training Algorithm Back Propagation

Training Function

Epochs
Learning rate

Hidden nodes

Levenberg-Marquardt and Scale conjugate gradient

1,000
0.0001

3 —90 nodes

= ° a | =
ITNN 3 AIN agﬂmmumiaaluTmmmﬂssmw ey

Model Input Layer Hidden Layer
No. of neurons No. of layers No. of neurons
Thailand 10 1 20
Singapore 10 1 5
Malaysia 10 1 30
Indonesia 10 1 5
Philippines 10 1 30
New York 10 1 20
London 10 1 20
Japan 10 1 10
Hongkong 10 1 30
TN 4 manasUanuuiugdiee) MAPE sasmswennsailutssmnesna g
Thailand | Singapore | Malaysia | Indonesia | Philippines | New York | London Japan Hong Kong
Train 0.1841 0.2116 0.189 0.4035 0.8811 0.5259x10™" | 0.4366 | 0.4586x10° | 0.654x10"
Test 0.1908 0.2367 0.1983 0.4191 0.9812 0.7045x10" | 05206 | 0.5157x10” | 0.6634x10”
Validation 0.1829 0.233 0.1932 0.4132 0.8591 0.5215x10" | 0.4085 | 0.5218x10” | 0.6905x10”
Overall 0.1856 0.2211 0.1919 0.4088 0.9029 0.5699x10" | 0.4534 | 0.4824x10” | 0.6618x10”
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MM 5 MINEFUMANNWINENIBIM NN SaiTayagANAFaU (test)

szinea MAPE

‘Ings (SET Index) 0.198

danl13 (Straits Times) 0.2367

ua¥e (KLSE Composite) 0.1983

aulatiige (JSX Composite) 0.4191

Wa‘lﬁjuﬁ (PSE Composite) 0.9812

an3goIsnI (Dow Jones) 0.7045x10"

9909 (Financial) 0.5206

11 (Nikkei) 0.5157x10°

#0904 (Hang Seng) 0.6634x10"

ar = ar o d .
BHINAIHANNINE = = = = SET (Thailand)
35000
Dow Jones (New York)
30000 |
25000 . Financial Times (London)
20000 MN Nikkei (Japan)
15000 W‘ |
. Hang Seng (Hong Kong)
10000
e Strants Times (Singapore)
5000 . f'l.i"':"""":“"i"‘.":' PTTR .
0 E e e=s=ssrmtimiTRIEzSSEeNs ___ oo Composite (Malaysia)

------- JSX Composite (Indonesia)

1210, 2551

09 1.0, 2554

05 ii.A. 2552

11 n.g. 2550
05 ii.A. 2555

19117, 2554

04 11.A. 2550
10W.0. 2550
304.A. 2551
21 f.A. 2551
21 n.f. 2552
24W.0. 2552
16 Lir.g. 2553
25 7.1, 2553
20 9.0, 2554

+ssssss PSE Composite (Philippines)

mud 1 anwudenliveniinamanning a dnnldidunguaiadis
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