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# 3 KRBT IIH S 2 5| FEE R CHR O E

Cu.rrency Spread(plps) Learn term Test term
pairs

USD/IPY 04

EUR/IPY 0.7

2001~2003 | 2004~2021(5/27)

AUD/JPY 1.0

GBP/IPY 1.4

KR THER LT TNVOREE L FOFRIT KT,

Modell & T Model3 T, BGA IZ L 53T XA —%—DiEfk
EITDRNTZD, HOENPUDEDTNRT A= —5EHT
B, NT A= —HEDDHHUE — NX, v L—¥—%
T =JVEREE, Y1V - FIEEHEE, Lo REIEOBERE
THDH.GNP TEFA L7=/3F A —X —% LI FDFE 4, FRGNP
THER LRI A—Z =% TOXRSIIRT.

F4GNPD /T A —H —FE

Generation 300
POPULATION: N 101
CROSSOVER NUM 60
MUTATION NUM 40

JUDGEMENT NODE: a 54
PROCESS NODE: b 20
CROSSOVER RATE (%): P. 25.0
MUTATION RATE (%): B, 1.0

ALL DELAY 5

AFTER DELAY: delay,fier 2
STEP 50

FEFRGNPD/RT A —H —FRTE

Generation 300
POPULATION 100
CROSSOVER RATE (%): P. 25.0
MUTATION RATE (%): By, 1.0
ALL DELAY 5
AFTER DELAY: delay,fter 2
STEP 50

GNP, FRGNP D ZF N FN DT L TV X NZHIT 5 EiGA#H
VEOMRRBIRFIEIE, A X2 D h—F A 2 MEIRAE
L7z, %72, WiFo7 3 X5 TEROENERIIERE
w9, HE S/ — FOBIFREM A 1, LB — KOENREH %
Alldelay & [F CMEICRRE LTZ. EHIL, A¥—bF/— K1
2>¢& LT

LLTOR6 IZKBETIC LTOT A MARNICKIT 5
I BRI ORFZED 50 RATEY %2077

# 6 7 A MYUHICE T D R BEEORFIZRD 50 AT 1)

CURRENCY
FITNESS MoDEL1 MODEL2 MODEL3 PROPOSED
PAIRS
Profit 325.02 740.14 533.04 1139.19
USD/IPY
Proposed 1903.01 2012.63 2029.13 3925.86

(©2021 Information Processing Society of Japan

Vol.2021-MPS-136 No.12

2021/12/13

Profit 945.84 485.56 1084.06 2078.712

EUR/JPY
Proposed 2800.20 3345.73 3537.17 4734.37
Profit 147.16 -364.66 -56.42 539.04

AUD/IPY
Proposed 2416.94 1690.36 1872.5 4301.04
Profit 1001.01 863.09 1049.88 716.73

GBP/JPY
Proposed 2461.15 3227.92 3601.59 6679.17

3 6 7> 5, model % Proposed model %, Fitness I3 proposed %
Az 2122 ToOEERT TRELLFIEEZHETWS Z
ERbns.
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