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Stock Price Forecasting Model Based on Improved
Elman Neural Network

YU Jian,GUO Ping
(College of Information Science and Technology, Beijing Normal University , Beijing 100875 ,China)

Abstract : Elman neural network is a classical kind of recurrent neural network. It has greater calculating capability than feed forward neu-

ral network . And its characteristic of adapting time variability especially adapts to complicated nonlinear dynamicé system forecasting like

stock ‘market. Uses the market price of Zhongji company (No. 000039) in Shenzhen stock ﬁmrket A indéx as forecasting object and im-

proved Elman neural network as forecasting model. The experiment results get higher precision, steadier forecasting effect and more rapid
, convergence speed. The§e show that model is feasible and efficient to forecast short term stock price.
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