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Abstract

In this study ,we use Gene Expression Programming(GEP) powerful answer search
capabilities,with different days of the technical indexes coding, design of a GEP optimal stock
trading rules.To solve the universal investor overconfidence and disposition effect in the
financial markets, To assist the investor for the stock timing on a reference.In GEP optimal
stock transaction modle,we limited part of the encoded,and GEP chromosome phenotype will
have the letter in the judgment of the technical indicators and with readability and
interpretability. The design of our GEP fitness ,we use the data period to obtain the cumulative
rate of return as the fitness evaluation.The results show that, through the GEP optimal stock

trading modle constructed by this study, can be accumulated to get a good return.
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% 385 % B~ 5402.75 % 1012 = B~ 6532.18
%412 % # o 5691.79 % 1059 = g 6808.5
% 454 % B~ 6045.12 % 1096 = B~ 6730.27
% 506 % # o 6274.97 % 1221 = g 7567.72
% 512 = B~ 6275.38
% 522 % # o 6549.18
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