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ABSTRACT

This paper is to produce a GA-based methodology for prediction of
stock market performance along with an associative classifier from
numerical data. This work restricts the numerical data to stock
trading data. Stock trading data contains the quotes of stock
market. From this information, many technical indicators can be
extracted, and by investigating the relations between these
indicators trading signals can discovered. Genetic algorithm is
being used to generate all the optimized relations among the
technical indicator and its value. Along with genetic algorithm
association rule mining algorithm is used for generation of
association rules among the various Technical Indicators.
Associative rules are generated whose left side contains a set of
trading signals, expressed by relations among the technical
indicators, and whose right side indicates whether there is a
positive ,negative or no change. The rules are being further given to
the classification process which will be able to classify the new data
making use of the previously generated rules. The proposed
system introduces a new genetic algorithm for prediction of
financial performance with input data sets from a financial domain.
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