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ABSTRACT

The development of information technical is faster in recent years.This paper is trying to combine neuron network and fuzzy

theory,and establish a stable operation module in specific risk. This paper uses KD module and MACD module and Price-volume

related module to compare with the market and traditional technical trading rulers ,and evaluates modules with ratio of average

winning trade divide average losing trade and frofit factor and sharp ratio for best trading module. In this paper, neuro-fuzzy

combine with technical trading rulers beats the market and traditional technical trading rulers besides KD module. In neuro-fuzzy

modules,one of the best module is Price-volume related module. After consider of risk this module is still having the best outcome.

The non-linear relationship is showing by neuron network and the processing units in hidden layer better than traditional regression.
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