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ABSTRACT
In the study, the Taiwan weighted Index] TAIEXO for the study, and the import Case-Based Reasoning[d CBRO system to filter
Genetic program planningd GPO trading system output signal to reduce the error signal, increase the credibility of the sale point
signal. Genetic program planning for the trend of fitness function used in profit-oriented, to carry out relevant tests. GP system and
the use of a simple buy and hold the GP-LPR system more profitable. The preliminary results show that simply using the GP has
been able to get good returns, the returns far won buy and hold strategy, and we hope that through FP-CPR intelligent system can
be more than just GP training, often because of stock market volatility and order or small shocks, leading to miscarriage of justice
system, while the lower rate of return, while the CBR stock market data using similar past cases to verify the correctness of the
trading point | hope through the GP-CBR filter out the right point of sale, improve system reliability of the signal. Initial validation
results showed, GP-CBR intelligent system, both the broad Jieneng response turning point or the actual share price, and can result in
the stock market will not pay too much loss of trading signals. This study GP-CBR system is a reliable tool for forecasting stock
market trends.

Keywords : GPO CBR
Table of Contents

ocoooooOooboobo0oOooooOoOoooOooOoobooOoiobbooooDboOooOoDboOoOoDboOoooDbOoO
oOiogdoboobooooooooooooo0oooogooDWMooooo0OoooOo0oooOooOooboOoDOoo
OO00ivOoOoOoOoooooOoooooOooooooooooooDi1oboooooDobooooooooboooOooo
gboogloooooboobooboobobooboobobz2bgbooboobobboobooboobon
gboo3gboooboobooobooboobobooboobo4bbobooboobobboobooboobon
gos00boooobooobooboobobooboobobebobooboobobbOobo0obOo0obOon
gboodbed0bOopoOO0bOO0ObO0bObObODbLOODOO0DOsO b0 OD0bOoODbOoLDbOOobLDOOoObDOOD
gboogoebooobbooboobuooboboobooboo2oooooboobobboboobOoobOon
obwBpoooboobobooboobobboobooboobo2edboboobobobOobooboobOon
gboodbz2e00000000000DO0O0DOODOOODOO0ODO0ObO 2rTOD0O0ODGP-CBROEDOOOODOONO
gboooboo 28000000 00b00bOob0oOobo0oboobobD2000booboobooboboobooon
ooooboossobooooboobobobooboooboobooboobbo4000boboboboooboobOon
ooooboobo4a0bo0obooboboboboooboobooboobooscooboobobooobOoobon
oo0oobo0obobos4b000b0o0ob0ob0bobooobooboobobDoobUecO D bODOObOODbOD
ooooboobobobobobe3sUdb U 2-100000O0ODb0D0O0ODO0ODbDOODbOODDbOObD20bO 2-2000000O
ooo00obo0obOobbobbUb210 2-300 00000 0oobooboboo0oboobU2e0 2-40000000O0O
0o0o0oboooboboboboo20d 2-50000000000000DbO0O0DbO0ODO0ODbD290 4-16GPOOODOODO
0000bO0o0obobobOobob420 4-26P00000000DOODODODDODOUOD420 4-3GPODOUODOODO
ooooboboooboob40 44000000000 0000000O00OO00ODO4404-50000000OD0O0OO
oo0oobooboooog4 Db 4-6e000000000DO00OOOD0ODOODOOD460 4-7000DOOOODODOO
OO0000000004704-800000000C000DO0C0O0OODO0OO0ODO480O 4-9CBRODO Thresholdd OO 0O
O000DoO0b0O0O490 4-10GPOUGP-CBRUDUOODOODODODOOODOODOOSID0O 4-11GPOGP-CBROUDUODOODO
Uo0o0oo0boobgs3d 4-126PO00000000000NASDQUIDDOOSNMO 4-13GPUDODOODOODOO

ONASDQU O OO OS50 4-14CBRO O O NASDQO Thresholdd D O O OO O570 4-15GPOGP-CBROUOODOO OO
ONASDQD OO 0590 4-16GPO GP-CBRU D ONASDQU U U D ODDOOSODOI0O O 1-10000000 0000
gooobgoobobb40 2-1000000D00O0O0O0DO0ODODODODODbLO0OBO 2-20000000O00DOO0O
gooobgobobiiEo2-3nddbg bobooboobooboboobi4b 2-400000000b0O0DO
gboooboobdblel -1000b00 b0obbo0ob0o0obOo0obOonoboOoDson 3-2GP-CBRUDOODO ODOO
ooooboobgoos0 3-3p0unooonpoigooonooob obooossno -400b000noobaon



ooooboobobobobooobseb -500000oboooboobobooobooboboboobooosrg 3-e00
ooooboo0oboboboboobooboobOossg -7boobo0oboboboboobOoobobobooboo4o
O4-1GPU0OOODODOODODOO0ODO0DODODODOO430 4-2GPUODODODODOODDOODDODDODODOUOD ODO
O000bO00b0ob0bO0obO0o0bO00obOobo43b 4-3GP-CBRUNDDODODODODODODOODOODODDOODOG0O 4-4GP
OGP-CBRUDDODODOOODUOODODODOODOSIO 4-5GPODOIDOUODOUODODDOODOODOODOS20 4-
6GP-CBRUUDNUOUDNODDOODOODOO0ODOODOS3O 4-7GPUOUODOOONASDAQUUIDODDOODOOSSO 4-
SGPOUOOUODOUODOUOOONASDAQUULD OO0 ODLOObLO0UOOO0DbObObOODOODbOOOs560 4-9GP-CBR
U000D0b00o0ooob0o0o0oOoDOons7d 4-10GP-CBROODOOOONASDAQU IO ODOODOS8O 4-11GP
OGP-CBRUDOUOOOODOUONASDAQL U ODOUODODLOOOOUODOLOOODODbOODOOSs

REFERENCES

000000 000@euodoooooooo0oo00ooo00ooDo000oo00ooDo0ooooO0n0 oooReewdno
O00OKDOMACDORSIODWMS%RO OO D00 00O0D0O00DDOO00O0O0O0O0OD0O0O0D0O0 D00 0OoOo@eesuooog
0000000000 0U0oo0o00 000000oo0d0oo0 0D0g0ooogERIODOD DD oooooooooon
00000002140111-1370 000 Ro0)DCOD0D0OO0O00ODOODO0DOOOOOOO0ODOOODOOODOODODOODOOOO
0000 ODO0OD0D0O000O0O000O0O0O000000000000000000000D0O0000O0000 000 (20000
O0000000ERO)OO0: 00000 000Eooe)UOINDOO00NDO0U0NDD0NDD0O0N0ND 0D0000DDO00ooOso
00000000000 0000000000000000000000D0 D0D00RIA) DD D0 DDO00O0DOoOoUooooon
0000000000 00-0RSIODMACDODIFOOO00O0OO0OOODOO0OOOOOOOOOODOOOOOOOOO Ooao(2005)
00000000o00oo0ooo0ooo00o0oD-00000000o0o00D0oO0000o000Doo00ooo0oooooooDoDo
000@EogUINDO0DDNDN0O00NNDDON0NN0N0N0N0ND 0000 0ND0O000N0000NDDO0000OO 0O0OEIQUOOO
gooooOoOoOoOoOOOOOOOOO0OOOOOOOOOOOOODOOOODOODOODOODOOOEUUDDODODOOODOOO
0000000000 0000000000000 0D0D0D00D0D0D0oO0ODOEINS) (I DD OODOOOOg
go0@E3DOODODO0ODODODODODODODODOODDODODODODODODODOO0ODODODO0O0O0O0O0O0O0ODO 000U DDODO
O000000000: 000000000 000U UDOANFISODODDDODDODOODODOODODOODOD DD ODODODODODOOOO
O000000000000O0O0O0OD0 000ERIOYOOOO0OO0O0000000000000000ODU0D0DD0DODODOO
OdodooUIOCODOODODODODODOO0O00O00OD00ODODODODO0OoODoODO OooOoEoS) OO0 Doooon
0000000000000 00000000D0DO0 009y ooooooooooooo0ooooo0oooooooog
000000 0o0gRo) OO0 Oo00ooo00ooOoO00ooo00ooOoO0UooO00ooooDOooD oooooo
Devayan Mallick, Vincent C.S. Lee and Yew Soon Ong (2008). An Empirical Study of Genetic Programming Generated Trading Rules in
Computerized Stock Trading Service System. International Conference on Service Systems and Service Management. Fama, E. F. (1970). Efficient
capital markets. A review of theory and empirical work. Journal of Finance, 25(2), 383-417. Fifield, S. G. M., Power, D.M., & Donald Sinclair, C.
(2005). An analysis of trading strategies in eleven European stock markets. European Journal of Finance, 11(6), 531-548. Gunasekarage, A., &
Power, D. M.(2001). The profitability of moving average trading rules in South Asian stock markets. Emerging Markets Review, 2(3), 17-33.
Holland, J. H. (1975). Adaptation in natural and artificial systems. Ann Arbor, MI: University of Michigan Press. Jean, Y. P., Patrick, S., &
Maxime, V.(2004). Generating trading rules on the stock markets with genetic programming, Computers and Operations Research, 31(7),
1033-1047. Jiah, S. C., Chia, L. C., Jia, L. H., & Yao, T. L.(2008). Dynamic proportion portfolio insurance using genetic programming with
principal component analysis, Expert Systems with Applications, 35(4), 273-278. Koza, J. R. (1992). Genetic programming: On the programming
of computers by means of natural selection. London: MIT-Press. Kwon, K. Y., & Kish, R. J. (2002). Technical trading strategies and return
predictability: NYSE. Applied Financial Economics, 12(9), 639-653. Lee, A. B., & Seshadri, N.(2003). GP-evolved technical trading rules can
outperform buy and hold. Financial Applications of Genetic Programming, 4(2), 2-3. Lee, C. T., & Chen, Y. P. (2007). The efficacy of neural
networks and simple technical indicators in predicting stock markets, Proceedings of the 2007 International Conference on Convergence
Information Technology (pp.2292-2297), Korea. Levy, Robert A. (1967). Relative strength as a criterion for investment selection. Journal of
Finance, 22(3), 95-610. Liad, W. (2003). Stock portfolio evaluation: An application of genetic-programming-based technical analysis. Genetic
Algorithms and Genetic Programming, 4(5), 3-4. Malkiel, B. G. (1999). A random walk down Wall Street (7th ed). New York: W. W. Norton &
Company: London. Marshall, B. R., Young, M. R., & Rose, L.C. (2006). Candlestick technical trading strategies: Can they create value for
investors? Journal of Banking & Finance, 30(4), 2303-2323. Millard, B. J. (1999). Channels and cycles: A tribute to J. M. Hurst. Greenville, SC:
Traders Press. Pring, M. J. (1985). Technical analysis explained (2nd ed.). New York: McGraw-Hill. Pei-Chann Chang, Chen-Hao Liu, Jun-Lin
Lin, Chin-Yuan Fan, Celeste S.P. Ng. (2009). A neural network with a case based dynamic window for stock trading prediction. Expert Systems
with Applications, 36 (2009), 6889— 6898. Shmilovici, A., Alon-Brimer, Y., & Hauser, S. (2003). Using a stochastic complexity measure to check
the efficient market hypothesis. Computational Economics, 22(2), 273-284. Se-Hak Chun, Yoon-Joo Park. (2005). Dynamic adaptive ensemble
case-based reasoning: application to stock market prediction, Expert Systems with Applications, 28(2005) 435— 443. Szakmary, A., Davidson, W.



N., & Schwarzy, T. V. (1999). Filter tests in Nasdaq Stocks. Finance Review, 34(4), 34-70. Tsang, E. P. K., & Li, J. (1999). Improving technical
analysis predictions: an application of genetic programming. Proceedings of the florida artificial intelligence research symposium, Florida Artificial
Intelligence Research Symposium, 1-13.



