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Abstract J 8 9 8 9 8

The objective of this research focuses on developing an intelligent stock
prediction based on historical data. The proposed system is applied by combining
advantages of the principle of support vector regression (SVR) and adaptive neuro-
fuzzy inference system (ANFIS).

The SVR is based global optimization of data classification. This method is
benefit to apply in approximate prediction. However, it may provide poor output in
case of inappropriate input offset. To reduce this effect, this research develops the
output component base model (OCB).

The ANFIS is a type of fuzzy that can quickly adaptively learn, based on
appropriate fuzzy rule defining. Because of its local optimized design, it may result in
the surface oscillation output. To reduce this effect, this research develops output-
input-iteration model (OII).

The Neuro-Fuzzy with Support Vector guideline system (NFSV) is
synergistically combined these two techniques with stock rule filtering and suitable
input reforming. In this research, NFSV model provides good stock prediction
especially in lowest and opening price.





