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The Theory and A pplication of Genetic A Igorithms
in Investment Strategies of Stock M arket

L iM ingiang Zhang Junfeng Kou Jisong
(School of M anagement, T ianjin U niversity, 300072)

Abstract This paper puts forth the basic theories of Genetic A Igorithms (GA S), then
the principles and methods for gpplying GA S in the research of investment for invest-
ment analysis (Fundamental A nalysis and T echnical A nalysis) are given Finally , the
feasibility of themodels are proved in Shanghai Stock M arket
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3
(93- 94 )% (95 )%
1 11001100100000 269 48 84 74 Q29
2 01101000110100 222 29 61 14 - 119
3 11101111011100 243 23 71 26 - Q77
4 10111010000110 269 48 84 74 Q29
5 10001000000110 250 26 75 13 Q25
6 11111110100110 278 26 89 13 Q29
7 00101000000000 243 23 71 62 - Q16
8 01101000101100 235 55 67. 78 - Q16
9 00111000000100 250 26 75 13 - Q9%
10 01100101100010 243 23 71 62 - Q16
11 01001000000101 235 55 67. 78 - Q77
12 01111001001000 226 03 63 02 - 733
13 00101101100001 243 23 71 62 - Q16
14 00101000101000 256 29 78 14 Q13
15 10001101110110 243 23 71 26 - Q77
16 10011000001001 236 15 68 07 - 183
17 10001100010110 222 29 61 14 - 250
18 11101001011110 258 42 79 21 Q25
19 10100010010110 250 26 75 13 - Q9%
20 10101011001110 222 57 61 29 - 7 33
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