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Abstract It is reasonable that adaptation to the dynamic environment should be developed using characteristics
of changes, such as reappearance, continuity, rarity and predictability. And, adaptation to the dynamic environment
contains a trade-off of which a good adaptation in this moment makes it difficult to adapt in next moment. This
means the similarity between the dynamic environment and multi-objective-optimization. Under this situation, we

developed a method in our previous works. In this work I apply our proposed method to financial time series.
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