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ABSTRACT

Genetic algorithms are the theory that can be applied for general problems in the world, and
sometimes these problems are not easily solved. Genetic algorithms are search procedures based on
natural genetic evolution and uses search and optimization features of genetic algorithms to find the
optimum answer of each problem. To solve any problems, there is transformation of problem model to
be logical symbol that is called Chromosome. This theory is not only maintained the good feature of that
chromosome in next generation, but also adjust the inferior of that chromosome. These features of
genetic algorithms can use it to find the optimum answer.

In this thesis develops an exchange rate forecasting algorithms to forecast weight in Neural
network architecture by using the search and optimization features of Genetic algorithms. The fitness
function of the selection is considered about quality of that chromosome. In Genetic algorithms, there
are three processes, selection crossover and mutation. In addition, there are designing, programming and

testing by real data in order to find feasibility and efficiency of this algorithm in real world.
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Transform data into
actionable information
using data ming
techniques

Identify business
problems and area where

analyzing data can
provide value

Act on the information

Measure the results of your effort to provide insight on
how to exploit your data
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51.1.2 YDUFeEou (Linear)
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a= (Cmult-1) * favg /(fbest - favg) (5-4)
b = favg *( fbest - Cmult favg ) / (fbest - favg) (5-5)
hilSudadau Ysudadiu
CRE mATMIE Ay swouiime | memmmingay o mamiing souiing
Tas TuTasy au (F=f) 1w HN ( F = aftb) Li‘l‘u ni
(pselect,) (E) (pselect,) (E)
1 500 0.8000 3.2000 312.5000 0.5000 2.0000
2 15 0.0240 0.0960 92.0455 0.1473 0.5891
3 20 0.0320 0.1280 94.3182 0.1509 0.6036
4 90 0.1440 0.5760 126.1364 0.2018 . 0.8073
33U 625
e 156.25 a=045
£ 500 b=8523

M54 5-1 uaasraansnMsYSudaaIuIuLITUdN (@un135-4 Uas 5-5)




40

4 o a a4 a o ax 1 ' o sy 1a
uaziiiomsdniumsvestan danesiy  rwmllugunds a9 TasTulzunludgwan

aannlasTulsudmngmnn msdsudadienlimanumuzauiianiuau1d  Jsdeawdl

TaomsU5uld £ = 0 feudsreusudadiumanummnzanveslas lulawdu 9 Tudnbue

a 9 EY 1 & / / o @
l"]f\‘]“]iﬂulﬁuﬂﬂhlﬂ FIAT a UAT b ATUIUAITUNT 5-6 LAy 5-7

qa'= favg /( favg - fmin)

b = (- fmin* favg ) / (favg - fmin )
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1 900 0.3939  1.5755 | 1142.500 0.5000 1138.1887 0.4981 1.9925
2 240 0.1050  0.4201 -4.3441 -0.0019 0.0000 0.0000 0.0000
3 575 0.2516  1.0066 | 577.7662 0.2529 577.7170 0.2528 1.0113
4 570 0.2495 ~ 0.9978 | 569.0779 0.2490 569.0943 0.2491  0.9962
33U 2285.00
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F = f-(fo,-cO) @mSUMAX(f) 61 F < 0 fmuali F=0

14

(f,, +¢cO)-f My MIN(f) 91F <0 mvual F=0 (5-8)
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(F=f) (pselect) (E Y (£, cO)) (pselect; ) (£, cO)) (pselect) (E)
1 900 0.3704 1.4815 576.8308 0.5072 576.8308 0.5058 2.0231
2 615 0.2531 1.0123 291.8308 0.2566 291.8308 0.2559 1.0235
3 320 0.1317 0.5267 -3.1692 -0.0028 0.0000 0.0000  0.0000
4 595 0.2449 0.97%4 271.8308 0.2390 271.8308 0.2383 0.9534
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5.1.2.2 wuuliFudy (Nonlinear )
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