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Stock Trading Rule Extraction Using Fuzzy Expert System

Arash Dayani !, Akbar Esfahanipour 2
! Graduate student, Amirkabir University of Technology, Department of Industrial Engineering.
2 Assistant Professor, Amirkabir University of Technology, Department of Industrial Engineering
ABSTRACT

One of the most important task for investors in financial markets is stock trading. Within decades,
experts and scholars in area of finance have designed several technical indicators to analyze assets in
financial markets. Hundreds of trading rules are defined based on such indicators, used by investors. This
paper develops a fuzzy expert system using technical indicators to determine investment opportunities
and provide buy, hold, and sell signals for trading. The performance of this system is evaluated using data
of Iran_Khodro shares in Tehran Stock Exchange Market (TSE). Its performance, compared with buy-
and-hold strategy, showed a great and desirable yield for investors.
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