
ï

”

2010 한국컴퓨터종합학술대회 논문집 Vol.37, No.1(C)



ï

ï

ï

ï

2010 한국컴퓨터종합학술대회 논문집 Vol.37, No.1(C)



“ ” “ ” “ ” “ ” “ ”

“ ”

“ ”

“ ” “ ”

±

±

ï

RSI 70

RSI 30

2010 한국컴퓨터종합학술대회 논문집 Vol.37, No.1(C)



U = Closenow Closeprevious

Closeprevious Closenow

RS =
EMA [n]of U

EMA [n]of D

RSI = 100 100 ×
1

1+RS

if(RSI>=0.70&&RSI<0.95) D *= 1.48;

else if (RSI >= 0.95)       D*= 1.25;

else if (RSI<=0.30&&RSI>0.05)  U *= 1.48;

else if (RSI <= 0.05)            U *= 1.25

Model T = x × V + y × Q + z × E + w × P
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