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ABSTRACT

In this paper an approach to building fuzzy model to predict daily open, close, high, and low stock prices is presented. One of prior
problems in building a stock prediction model is to select most effective indicators for the stock prediction. The problem is overcome by
the selection of information used in the analysis of stick-chart as the input variables of our fuzzy model. The fuzzy rules have the
premise and the consequent, in which they are composed of trapezoidal membership functions, and nonlinear equations, respectively.
DE(Differential Evolution) searches optimal fuzzy rules through an evolutionary process. To evaluate the effectiveness of the proposed
approach numerical example is considered. The fuzzy models to predict open, high, low, and close prices of KOSPI(KOrea composite Stock

Price Index) on a daily basis are built, and their performances are demonstrated and compared with those of neural network.
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