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Acquiring Bond Trading Strategy Using Reinforcement Learning
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This paper proposes a method to acquire bond trading strategy using reinforcement learning. We studied on
acquiring stock trading strategy using reinforcement learining in Kaburobo which is a programming contest on
stock trading. However, technical analysis is not suit for individual stock trading because it is affected by micro
economy. In this paper, we focus on bond trading. We used moving average and Bollinger band as technical index

and show the experimental results which indicates Bollinger band works well.
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