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ABSTRACT

In the study, the Taiwan weighted Index（TAIEX）for the study, and the import Case-Based Reasoning（CBR）system to filter

Genetic program planning（GP）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 I 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.
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