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Acquiring a Daily Trading Stragety in a Financial Market Using Reinforcement Learning
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This paper descibed methods to acquire a daily trading strategy in a financial market using reinforcement
learning. In general, reinforcement learning methods assumed that the length between each time step is fixed.
However, the length is varied in daily trading, because financial markets are closed in Saturdays, Sundays, and
holidays. In this paper, we propose two methods to solve this problem and show that an experimental result which
indicates that one of the proposed method is efficient to acquire a daily trading strategy in the government bond

market.
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