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The main purpose of this research is to predict common stock prices using
artificial neural networks. The inputs for training neural networks are the fundamental of
financial statement, the knowledge of financial accounting and economic data. Using the
obtained neural networks, the program is constructed, “Stock Price Prediction v1.00 (SPP
v1.00)”. The program forecasts the changes of stock prices in the next quarter of common
stock in 8 main industry groups of Stock Exchange of Thailand (SET) consisting of Agro
& Food Industry (AGRO), Consumer Products (CONSUMP), Financials (FINCIAL),
Industrial (INDUS), Property & Construction (PROPCON), Resources (RESOURC),
Service (SERVICE) and Technology (TECH).

The SPP v.100 is designed and developed in 3 main steps that is, 1) preparing data,
2) building neural networks models, and 3) developing the program from the set of trained
models. The program has 3 main components: 1) the stock database management 2) the
dataset generation module which is used to create training and test datasets for developing
the prediction models and 3) the prediction module which is used for predicting the stock
prices from a set of neural networks models. The program provides two kinds of
prediction, that is, 1) prediction of the changes of stock prices and 2) predicting of the
stock prices. The prediction results show that the average accuracy of the models for
predicting the changes of stock prices is 61.52% with respect to all industry groups and
the average error of the models for predicting the stock prices is 9.92% with respect to all
industry groups.





