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Neuro-fuzzy architecture tackles the “black-box” problem by employing techniques 
of fuzzy systems to achieve interpretability. The evolving Mamdani Fuzzy Inference 
System with Fuzzy Rule Interpolation or Extrapolation (eMFIS (FRI/E)) model developed 
by Susanti [1] is neuro-fuzzy architecture that is an online system for continual self-
updating, and adopts an interpolation and extrapolation technique. The eMFIS(FRI/E) is 
adopted in the mechanism proposed in this study for the execution of trades based on 
knowledge of  announced earnings release dates and daily stock prices.

Research Objectives: Research Objectives:

To execute a trade, the mechanism 
determines the price swing, ΔP, and 
execution of timing, a number of days D 
before the announced earnings release.

Mechanism proposed

The prototype shows potential in the 
feasibility of adopting eMFIS(FRI/E) 
for achieving goals of this mechanism 
as mentioned in the objectives as the 
predictions are coherent and follow the 
trends of the actual target values.
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