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int slowStoch[], macd[];

double profit = 0; // 49

double closel]; /] &7t

final double B = 0.00015; // "4 &=
final double S = 0.00015;, // Wl%= &
final double T = 0.003; /) Mg

final double F = 0.035/365; // =55 d A&

for (inti = 0; i < end; i++ ) {
if ( slowStochli] == BUY )
profit —= closeli] + ( closeli] * B );
else if ( slowStochl[i] == SELL )
profit += closeli] - closel[i]*S - closelil * T;
else if ( macd[i] == BUY )
profit —= closeli] + (closeli] * B );
else if ( macd[i] == SELL )

profit += closeli] - closeli] * S - closeli] * T;

else

profit = profit + ( profit * F );
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//sum_of_F = F[]¢] &3

point = rand(1l, sum_of F);

for (int i = 0; i < Flength; i++ ) {
sum += F[i];
if ( point <= sum )

return i;
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Learning : 2006.01.02 ~ 2012.09.14

Best Gene

Short-MA : 6, Long-MA : 92, MACD-MA : 134
Fast %K : 145, Slow %K : 186, Slow %D : 222
Paper Trade 2009.02.17 ~ 2012.09.14

Start : 490,500.090 —> End : 1,403,258.073 ¥
Profit : 912,758.073, Last Close : 1,336,000

Rate of Profit : 186.087 %
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