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Application of Grammatical Evolution to Stock Price Prediction

TAKUYA KURODA ,+ HIROTO IWASAWA t and EISUKE KITA!

Grammatical Evolution (GE) is one of evolutionary algorithms. Three schemes have been
presented for improving the search performance of original GE. In this paper, the original GE
and the advanced GE are compared on the prediction problem of NIKKEI stock average. The
results show that the advanced GE with scheme 142 or 1+4+2+3 overtakes the original GE.
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