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An Equity-Investment Brand Selection Model Using Self-Organization Map
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The purpose of this paper is to constract an equity-investment brand selection using a self-organization map, and to verify its
usefulness. In the old portfolio, it was said that the rate of expected earnings and the risk were caused by change of a stock
price. However, only performed past analyses and a point that corporate performances are not taken into consideration- are a
big problem for determining a future equity-investment. In this paper, in order to not choose the brand in the same management
situation, a technique using self-organization map is proposed. We also refer to the investment rate problem of a riskless / risk
assets. For this problem, we propose a new technique and show good results. ’
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Fig. 1 Structure of SOM
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Table 1 A setup of SOM"

number of trials : 10
topology type ;| hexa
neighborhood type : | bubble
x-dimension : 30
y-dimension : 20
training length of first part : 1500
training rate of first part : 0.3
radius in first part : 10
training length of second part : | 15000
training rate of second part ;| 0.03
radius in second part : 3

01SPsafe.cod - Dim: 24, Size: 30*20 units. bubble neighborhoed
3 & 3

Fig. 3 The result by SOM in the profitability analysis in 2001
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Fig. 4 Relationship between receive and year under stability
' analysis
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Fig. 5 Relationship between receive and year under profitability
analysis
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Fig. 6 The fuzzy singleton type reasoning method
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Fig. 7 In the case of the simplification reasoning method
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Fig. 8 In the case of the fuzzy singleton type reasoning method
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Fig. 9 Synthetic receipt result
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