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IF (r, = 0.015)
Return + 1.0
ELSE IF (rs = 0.015)
Return + 0.5
ELSE IF (r, < —0.015)
Return — 1.0
ELSE IF (rs < —0.015)
Return — 0.5
ELSE
Return 0.0
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! Auto-Regressive Moving Average

2 Auto-Regressive Integrated Moving Average

% Genralized Auto-Regressive Conditional Heteroskedasticity

* Supervised Learning

° Desired Output

* Neural Network

" Support Vector Machines (SVMs)

* Moving Average

* Intraday Data

" Foreign Exchange Market (FX or ForEx)

"' Automated Trading System

"" Foreign Exchange (For-Ex)

'" Buy and Hold

" Local Trader

'* Agent

"* Algorithmic Trading

" High-Frequency Trading

" Candle Stick

"* Ichimoku Indicator
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2! Desired Output

" Sigmoid Alpha value
" Levenberg—Marquardt algorithm
** Learning Rate
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