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ABSTRACT : This research is about the system that analyses trends of a stock market and predicts its changes
following the process o inference. In oder to overcome the limitations of existing prediction o stock prices, fuzzy
expert system which is effective for umvarranted decision-making is used the currently used tools from the second
planning act struggles to predict the decisions.

KEY WORDS : fuzzy expert system, fuzzy inference algorithm, fuzzy applied model, fuzzy set

.M E

g0l dag FRE A= U dAME /AL

o Aol VR et Ae BEE GAH B
4 3 Frle A3sn ZUAY FFE 2ARE 2

9 Beisd A%e 9 Smst PN wu Aok 5
Mgk FAFF] G vHE 8950 YE c}ookaﬂm
s gel meh B2 HUESE Adstn viviete] DS

},

£o] A3 Ryol} AEI 2NN AEHE B
3

Hajof s FAE oS BFAAD Yok AYHRHL ¥

i

A& ofuiREg A wde EFs »101 71

Ao TR APsA R BAYE

AT G gehd B ATelAE AR FrkdEy W
xd-% 2837] A AT AAgel ZAH HA
ErN2RE olgste] FEWFS ARN FAAF W

33 s EANHA 4F o JH HAE B F
ARy FEL ALY o3 Qv A 7MY HHHOE A
4313 9= 23148 ¥ (quadratic programming)¥® #2 A
3t 2ye 2o Tz @AY AEZL A2, T H
Eu ME & AR B #9 ofvEt fnjEs &A

ﬂ~ dZahe Azdel A aTstA,

* rcn2075@nate.com 051)410-4907
- 35 -



FANY EFENL 98 HANARAAN 2D A7
2. HX|HO{A|AH
21 Hxjo|2

ol He) AL PEA AxuolN F2E

F£49
2 QZke] J|ANA ojd ARG 3§
)

7Te F9e W A7 2
AR oulg setsla Ralo] dq = ANES 2T
o HAF gHe A4 We Ae dTEE Ropolnh

B ouizAe] 282 2 AT diF AHH Ao b
olEfElo]2d] glojx p4le] ZHA T Qe 71EY B A9 A}
AEd 3 AMHES sk FAEE olgdk] N2 A}
A A ol dE) digdste AE FEch

Aol 2ol AtE F o)X ATE WS AHEE
ol o3} Ao} o] gout 1 A4 Aol s
T Ala" BHd, Alzge] 2l Alkte] "ad AFEH
EF L S0 qF A, FAY o2 A 7)Yl A
A RS olo] W FHA Ao} = AL} s HHs}
o A olgrn 237 A& At AT Ao
o olsh 2 ojdit F84 R Bx|o]&& Aoj¥rto]
oz} BT FahEobol] A 89 5 JYE IHeZ
IZEe) A)EHE HY Vleolg wE & gk

22 HX|H 07|28 R

HEHA AojAxgde dutrdoz Aojoate] 434
2dE 4 5 3, 2do] MY AAgd g 7
&9] PIDA], Sujx|A0}, HHAlo) T2 Ao]r] AAZY
£ HL3d, HFZA 2 (closed-loop system)o] Y= A
TS HHHEE Aojr|E AABE Ao) YukH AojalA
dolt, HFoz ZAE & £ Q& A APA AR S MEPA
28 AAZIEE AE59 e AR Y= 45 9L+
Ao, P GA 28 Zoj7 | HEo] AshE T Qlth
é;—aﬂz} F4 Al2="(expert centered system)& A]2#o]

32 B3 2do] ndgolAY 2dS Jdg 4 e "]
HE 71E9 Aoly] dAVIHeRE AFsety] oe$-
2, 3 FEH AL A Qe £E7) AjxE 3}
AN ol# ‘AR FA ANAWe 5L AR}
A 22FAADE AAs=d 4P AL go3
© Aeg A%, d55Ey BdsH)L /T YE AL
ol Alade E3xElo} o= AL ouEct

53], sAA g AL EFdHor uAdAYEHA AlxH
S tdez 5}"1 WA | ga s o) Taeg {‘isé

i)

4% Aoz B ges, Ha
192299 548 259

=3

2 A We WA mHgAs

o
FAol Jlee P FHE ol g3t st $44 24
£HR, AAzHoRE Y-2Ps} AAd HeuEE
@8] & & Yoke 7MY sl Mg B ohg) A
zgo] 3% Aetulelt F40 ofa) AT 7Y 5
oA AAEE Aolw, AxY FRNA By HPH 4
2d¢ ¢ & 3, Just FYsTn st R selAe
o122 oItk et M AxgelAE ofm BUE A
2dlo] gg 2AAe) Av @3, $EEH ZUZvH
oW ZlthHel B oW ZHAH B Holdh 1=
2 N2de vdgy goi 2AE neisto} o, 2
st RaYE A29e Aol Wels 1 2dd] g
Hgg AoA7lgel WastA HE o)y,

23 chi S P HAMEIA|AY
WA 9 9, v 299 57 Ao} A
Gehel uwl o 2o,

RCIEE

Fig. 1 Single-input single-output fuzzy expert system
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IF X(1) THEN Y(1)
ALSO

IF X(2) THEN Y(2)
ALSO

IF X(n) THEN Y(n)
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Fig. 2 Block diagram of fuzzy expert system
with fuzzy relation
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IF X1(1) AND X2(1) AND X3(1) THEN Y1(1) AND Y2(1)

ALSO
IF X1(G) AND X2(i) AND Xk(i) THEN Y1G) AND Yj@)

IF X1(n) AND X2(n) AND X3(n) THEN Y1(n) AND
Y2(n)
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Fig. 3 Multi-input-multi-output fuzzy system

471014 Xk YilE Aoy TRRel Yz dere)
FHEL UL, ki 48 wre AR & 29 use
A%, ne 28 F29 A5E 42 dehark aw Y
Xkoh B7) #8 Rkjol 7012 w AdsE 9 @ Yie o
&3} o] Ao@rk

Yi=X o RyAX, o By AN Xy Ry

Y, = X, o RyAX, © RyyNX; © Ry 3

old Z47tel 8 Xkt 2 Viel o BA 9 R

et 2ol 49 Wrk

R = 0 (X0 A Yi0) ) @
k=123 j=12

oA g8z 548 HA Ao} Axge] E5x=E Fig 49
2rH4l.

X1-R11 = V11

— 0] Rl
X1 I

X2.R21 =V21 vi

X3-R31=V31

X2

X1-R12=Y12

H{O| RI2 —————\

X2 R2 =22
L lo| &2 A HE

X3-R32=V32
O R32 ~——J

X3

Fig. 4 Multi. str. of fuzzy control system
with fuzzy relation
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Fuzzy Control System

Fig. 6 Fuzzy Control System

1) IF X1=VB AND X2=VB AND X3=VB
AND X4=VB AND X5=VB AND
X6=VB AND X7=VB AND X8=VB
THEN M1=VB AND M2=VB
2) IF X1=VB AND X2=B AND X3-M AND
X4=G AND X5=VG AND X6=VB AND
X7=B AND X8-M
THEN M1=B AND M2=-M
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3) IF X1=VG AND X2=VG AND X3=VG
AND X4=VG AND X5=VG AND X6=VG

AND X7=VG AND X8=VG

THEN M1=VG AND M2=VG

283, 4Y & A&F4E Table 1, Table 29 2]

CELE Y

Table 1 Input Membership Table

VB B M G VG
-3110| 10| 00 | 0.0 | 0.0
-2 110|10]| 05 | 00|00
-1 105|101 1.0 { 0.0 | 0.0
0 00| 00| 1.0 | 00} 00
1 00| 00| 1.0 | 1.0 05
2 00|00 ] 05 ] 10| 10
3 00]00] 00| 10|10

Table 2 Output Membership Table

VB | B M G VG
-3 110 |00] 00| 001 00
-2 105105700 )|00| 00
-11001(10]05 {001 00
0 00|05| 10| 05| 00
1 0000|0510 05
2 00|00]| 00|05 1.0
3 0000|000 |00 ] 05

o474

VB = Very Bad
B = Bad

M = Medium
G = Good

VG = Very Good
olt},
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Fig .7 Multi-input-multi-output fuzzy
marker system
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Fig .8 Fuzzy Control System

READ DataBase (7F& % n7})

Rk = V [Xk(@D A Y(i)

min-max operation

READ Xk actual input
Yk = Xk o Rk o .
operation
AV = A Vk Noperation
f, i
AYdef =¥ (up/a |el operation

Fig .9 Flow Chart of the inference algorithm

FAZRAFE Aagel] o7z 92 AR} Alag
< H&3tq Aolo ElFAH S HAES Bttt 8 M Yy
TR ARESH EAAHQ FE0] 5L ¢ 4 AT,
ol WA 2N AFE FHe APoE A5 4 3]
ATH7). g B 7HA ] ALE HAsd 22 ARE o
Z317] A9 AFEH Agdold dHgE veF gk
Al &8 0] 41]

x1=B, x2=M, x3=M, x4=M, x5=B, x6=B, x7=M, x8=M
Mi= [1.0, 1.0, 0.0, 0.0, 0.0, 0.0, 0.0]

~ BAD
M2= [0.0, 0.0, 1.0, 1.0, 1.0, 0.5, 0.0]

=~ Medium

Alg o] 2]

x1=M, x2=G, x3=M, x4=G, x5=B, x6=M, x7=M, x8=M
Ml= [0.0, 0.0, 0.5, 1.0, 1.0, 0.5, 0.0]

=~ Medium
M2= [0.0, 0.0, 0.0, 05, 1.0, 1.0, 0.5]

=~ Good

Al &8 0] 433]

x1=M, x2=G, x3=G, x4=B, x5=M, x6=M, x7=-M, x8=M
Mi= [0.0, 0.0, 0.0, 0.0, 1.0, 1.0, 0.5]

= Good
M2= [1.0, 1.0, 1.0, 05, 0.0, 0.0, 0.0]

~ Bad

Al &g o] 4]

x1=M, x2=VG, x3=G, x4=VG, x5=VG, x6=G, x7=G, x8=G
Mi= [0.0, 0.0, 0.0, 05, 1.0, 1.0, 0.0]

=~ Good
M2= [0.0, 0.0, 0.0, 0.0, 05, 1.0, 1.0]
=~ Very Good
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