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Rule generation approach based on rough set theory

AN Li-ping' \WU Yu-hua' . TONG Ling yun’
1. School of Management . Tjanjin University, Tianjin 300072, China;

2. Schoal of Management, Hebei University of Technology. Tianjin, 300130, China

Abstract: Rule generation is an important technology in data mining. In this paper, based on rough set
theory. using the concept of generalized decision attribute function or uncertain class. an inconsistent deci-
sion system 1= transformed to one that 1s consistent as an initial preprocessing step. On the basis of this, by
means of discernibility matrix and decision function. a rule generation algorithm is presented. The algn-
rithm can generate all decision rules directly. instead of computing all the reducts of decision system. Fur-
thermore . the obtained rule set using the algonthm keeps all useful information, which 15 different from
that using some other algorithm. In the end. an example illustrates that the algorithm is reasonable and el-
{ective.

Key words; rough sets; rule generation; data mining

st 33 ey

Granger causality analysis of stock markets in China

ZHU Hong-quan, LU Zu-di \WANG Shou- vang
Institute of Svstems Science . Academy of Mathematics and Systems Sciences.Chinese Academy of
Sciences . Beijing 100080, China

Abstract: This paper analyzes the auto- and cross- correlations of Hong Kong. Shanghai and Shenzhen
stock markets. Based on some econometric technigues, the Granger causality on the cross-correlation and
ca-movement of the three stock markets is explored. The results show that there are strung auto-correla
non. Jong memory and persistence for the volatility of each of the three stack markets, Hong Kong stock
market has Iittle influence on Shanghai and Shenzhen stock markets, Shenzhen stock market has strong
Granger causality on Shanghai stock market. but the reversal dres not exist.

Key words: return: volatibty: granger causality



http://www.cqvip.com

