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2) evaluace predikce
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4) logika otevirani obchodnich pozic

threshold = 0.4

in_position = False

Output: X,

while derivative; not null do

| if derivative; >threshold then
WY if in_position == False then
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unset short position
in_position = True
end

end

00000 if derivative; <threshold x —1 then

if in_position == False then
unset long position
set short position
in_position = True
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Celkovy zisk: 2641 bodu

tabulka vysledku a trénovani: Vybér topologie podle chyby:
Tabulka 2. Tabulka vysledku

end
end

Tabulka 1. Tabulka testu pro vybér topologie Algoritmus 1: position set
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Epocha cas trénovani chyba learnigrate poCet vrstev koneCna chyba
Epoch 1/200 185 loss: 0.0758 V.08 3 loss: 0.0127
Epoch 16/200 16s loss: 0.0127  0.08 p) loss: 0.0132
Zisk 0.1 2 loss: 0.0214
2641 bodu 0.08 4 loss: 0.0143




