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An Individual Trader Decision Support System with Time—Series Patterns
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This research intends the implementation of a system to discover a novel rule based on technical indices by the learning of
the time-series data of the technical indices values. The overview of the system is as follows: Sub-sequences are extracted
from the time-series date of the technical indices values first, and then a clustering algorithm is used on the Sub-sequences to
find representative patterns, and lastly if-then rules consisted of the representative patterns are outputted as trading-rules by
using decision tree learning. At the same time, in order to validate the trading-rules, the verified methodology is researched in
this paper. By analyzing the learned rules, a trader can acquire novel knowledge, which can lead to enable him to broaden his

viewpoints.
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