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ABSTRACT : The computer-based scientific investment process has limitations which has information to exclude ambiguous human
decision Fuzzy logic is to be use for supporting the decision making as it utilize the ambiguous human language and knowledge. In
this paper, we studied an advanced stock value inference system using fuzzy theory when decisions should do made in stock trade
process. At first, we explain a multi variable structure fuzzy reasoning system give a presentation of architecture of the stock value
inference system, and reasoning algorithm Finally the performance of the system has been studies.
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Fig. 1 Multivariable Structure Fuzzy Control System
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Read DataBase

Rig=V[Xkn * Yo Min-Max Operation

Read X« Actual Input
Yig=Xk-Ry - Operation
AYi= AYi A Qperation

A def. Operation

AYidet=Y [Ub/a]
Fig. 2 Algorithm of Fuzzy Inference

U, : defuzzifier(U)
U : HARAFE9] AA A
U, %B7F A7 He vex)

9} o] #th
gutd o 2 o]g 5= nH A Folli= Ho*¥(Max Criterion
Method), W7 H(Mean of Maximum Method), F A% 4

_29_



B %2 Azd

S0l g ol §d Faly

H(Centroid of Gravity Method)®¥#¢) 2 tH14][15].

31 FAAIFe| olg]

FASAAEE 2202 = BT HAA obfol A
FUNY LAH J5e FALAVL F ArzLY S5
& A48 FYsied Uk 3, J9e dRRoz F4uy
& B0} FAAS] G4 A28 wol AT AUAT
g ZYHFE QU FPSHT Utk FANFE 24 2y
93 FEAFOE TEEG, TIATe Aze Bd9 2
dsjo] FYFAE P14 AL z2eE APolH, #35
AFe olu BYY F45AL FHOE FARE Atoo) 4
A5 ARt olFolA e A%E olu)gehie]

32 52 FAAIF 24

T FAdEe] F2 gedE Bty Fopt s2e
olfrE Hol Y2FILEI} HiaHL FRT f5A0 XI*
Ha vl dEQ] Aoz nh A FMdse A1de A
9 R A Ao ol ATz} HA"H wat o
2y FAA vE) AFrtEY =E]o} tagpe
E7F AvtH o2 #lasHe AL ol 5 vk 28y B
O APy oge AFE rIxe AR 2 R Ao
2 QARG BEANGo R AFHY ool Fad
mek FRE FE84 s Fo A Aoz meln
TRA R FA FEAFY BAYE VY AFREs £
olgtAl stm, W r|do] A TANHL HAY, AAF
AEdA ST GFH &8 FES ATEE V)5S B
o WA A HYF 9 43S J%‘s}ﬂl T AHs
Hgo2 WA FH AT 22L 745EA &
A, FEAIEE NS HEF, L3, —%ﬂ £ 5 71853
ZHNA 23 dF, HE T} gEo] F83 FEAN
FHegXe 7%g vk w3 oo FxRR Fosid
Al A% AZAE AR e FArH) A
AEo] L PFAo] ot AYujRo @a}@}a 18 5 A
qoh FHEse] 7149 AFEEE Filo] 2XEAE g
Jev 7|#e F83% A Lo RN LS 3=
A Frle] AF 7}%*38 aA &S AeF HAG Fi}
ool me AFEErdo Ao FANGY] 2N ¢S
AR 53] A9 B$ %’—° EHZ QI &HZ7Y &%
g 7I0E 5 e &ME}.

3.3 FAAFe MY

FF 7199 ALHQ MHERAE Fo fol4, YA

Pg gz FYRA Ay SoEo) gobHol Auls
2E #BY FUZ AW TSl 15W + Uk o)
7199 $94 Aol A% A 80 T o] mRe)
Al go| HAAF & JlRoz & FANYY 4%
Fege SRS 9 REAFYNAY B¢ FHTAe
REAFERS YAol th2r] Bgo] FANFeze) 4FHY
of Be aX #e Aol FANMeE NYRA 5L 5
@ FHNFozd A4F olFe] &Y Aoz JyEn. E
@ 233t Ale o) et dold wFABe] FulE 9
st AL EAFOEN F4 AP FaMol AxT 9o
B2 RHoR B o FNTR i WA Aol

34 FHER By

FARA Qo] FAFHe] FFe VA
2 gelAn Sgsgel me £ 49E2e A€sin o
el e EAsor s FRAAAE ule BitajAn
stk mekd o) FEE A% FARY £US Asd 2
BAlEe AYRRYS TPE BAVNY 424 Az
59 Bey 4AE Faho] BA 2y FEE ASH on 9
o2y I dEeln 2ANZY B3 BusE R
AN RAGRD felmE A Bee Fgekn Qo) 7]
Eo HHB 2o} BEAANAYNN AHEEE o]QEH
dAgEeE BaRoR RANAHel AYaA o @
AdE 7HT,

B =RAAE 712y Frld2e e IR A%
o iR SAERe] EHHA HAFEE FAFAA}
7o) 2eagel =stanh Hebd FAN e AstE o
Z3he Nade AT o§d HAFEo JEHA A
B v & ¢ A= YOI

8080 &

l

rE mlru

Boll oI5t FATIXEE Al2E e M

4. HX[FE

1 FHIIRIFE Alage Fx

of NEWE FANZ AN BE7] Hael 77
Y4 GFE WXL J1eH ARl FANRE o) 43t
WE FHANY FAAE, F2 Fbe BF £AYe B
£ ol8)8 AT %, SONARE, 71404 g, 714-
A BYAE, Yels, 223 AP 028 5§ e
2% 71ed B4 5 oF 7 FA9 Bans gne o4
st R &3t FARD) U} F4 £A4E HR2E
of Qe MAse Axgolth Wy AW dolglE %
Wste] [F-THEN 749 Hejz HE1 o8 ANN% 2
Fsted Ba FHg fEalATHIs]

_30_



§a% |
ETTEN

Frtad HOHN‘JI*
7|9 HolEHoj~
28712 golEtpoj2

(Fauzaa ]

RN

(Cenne 2u0s

Fig. 3 Stocks Value Inference System Structure
4.2 Hiole{Hlol Ao T4

HolEMol 2z REe] AR $4S BG FANe 29
& W71 i3l $UHO2 o Al FATAL Hgex
1 #e 71E¢ FRuOEA TR e olHB &
%ﬂ—%z}xﬁ—ﬂ%A Aol BERE w8197} F%e 2

=g ],qb AR#H 2QS ¥4 HE AsHA 4
A2 FEEAT. 7AW, FARE FAFL, AX DA

SANE 29, FANG ARFUHR, AANLDR AT 3
& Sol zlelth

A7RRE weel oMl AR e dFozA
ol 4%, FUFANTE, AFA Fo| HFHY 2 o
R

AR FASELE FAAFR
F& ouise RoeA PPEQel

Fa0] g »a9 F

34 B¢ AFUY

55, N5ty wig BE vk 97} oo Ei€Eoh
ANZAA L FARE 202 AAFAE, callg 2, TAAH

F, 283 AR FeAH Fo N ARA
FANGAE R AT FUHA FAFER T
oy FrhAAY) AU FFE & F v I¥FHE A
At

ojg} o] 47kA] BAH 29 F7tl U FFE
S8 2 =R HA3 wEe A8

l:l°lﬂ

245

5. HX|o|2o 2t FATIIXFE
A2 222 E
o] Alxgle FrAgAdl S vixlE ANA BART,

e ATAHe) 9@ 71EA #4, aeln 77 2 A
%52 e ¥ 7124 ¥4 5 old 7 s v

78| - ol gl

ge ARE Bl TR 3% FARL @t ol
A AT FRBEE SAATLA slstel WAHE Axdo
24 ABAQ ol £A% AL Fakd FATAE £

Al "k B d7e HX 0|28 $8% =l ’51%-*1
A 2 A%E BN F T Addel 288 F UEF
Ao @ oz AAFAE o8 FARA WEE Fig. 49
vhehlgie,

o714 PHAAF X, X, X, X oF 2Hus
vl dojd Eael WAnde e 2L FHoz A4
.

IF XlisNand XzisZand X3isZand X,isN
THEN Y is Z
ALSO

IF X,isZand X , is ZP and X 5 is ZP and X, is

FUNF |
st > X1 A7\ HY
X1 X2 | X3 Xa o - ;ﬁ&l%ﬁx}g] xoag
Xs: AN R 2 SEEER0l
Hi|F=8 Xe: ZAAENE L HP2A
i >Y A7
v
ZpP

THEN Y is ZP

Fig. 4 Method of Stock Value Inference
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Table 1 Fuzzy Membership Function of Input

Universe N ZN Z ZP P

1 1.0 1.0 0.0 0.0 0.0
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2 1.0 1.0 05 0.0 0.0
3 0.5 1.0 1.0 0.0 0.0
4 0.0 0.0 1.0 0.0 0.0
5 0.0 0.0 1.0 1.0 0.5
6 0.0 0.0 05 1.0 1.0
7 0.0 0.0 0.0 1.0 1.0
o714

N = Negative,

NZ = between Negative and Zero,

Z = Zero,

ZP = between Zero and Positive,

P = Positive
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Table 2 Fuzzy Membership Function of Output

Universe B MB M MG G
-3 1.0 1.0 0.0 0.0 0.0
-2 1.0 1.0 05 0.0 0.0
-1 0.5 1.0 1.0 0.0 0.0
0 0.0 0.0 1.0 0.0 0.0
1 0.0 0.0 1.0 1.0 05
2 0.0 0.0 0.5 1.0 1.0
3 0.0 0.0 0.0 1.0 1.0
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B = Bad,

MB = Medium Bad,

M = Medium,

MG = Medium Good,

G = Good
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