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EH2
100
200
300
400
EH3
KS 11 Line Chart ( 2001 ~ 2018 )
( close")
3000
Training period

2500 s =

N

1500

2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 (year)
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step 1. Data preprocessing
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raw data 2-D Image
({ KS11) (Heatmap)

Labeled Image

(Object

size: 5X4)

transformation

»

train ( 3,962
raln ¢ ) Image size:9 X 4

Labeling

A
’i

Vflﬂll
)
A

train ( 3,954)

= 2001.01.02 - 2016.12.29 PR : 2224 PF: 1734
test ( 487) fhalni,ine test ( 479)
= 2017.01.02 ~2018.12.27 test : 479 PR : 265 PF: 218
step 2. Applying labeled image to YOLOv2
///; —|YOLOvV2|
|
label =
Inio:m:ti Fi model optimization
72 |
7 _"‘I":".:fl
'
éé I8 O Dl
s
;; PR and PF
—_— regression

train image ( 3,954 )

test image ( 4?]

( after 5 days )

+ PR : Point of Rising / PF : Point of Falling
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EHS

Example Date : 2017.01.01 ~ 2017. 07.31
01.12 ~ 01.24 06.05 ~ 06.16

Example 1.

- 2085
206417
- 2080
o 207187
heatmap
mmre 207377 207523 2058.35 207054 - 2075

2065.03 2072.78 2373.35 2350.37 2361.65
- 2070 )

2065.54 2072.32 2064.00 2065.61 2364.20 236537 2355.29 2361.83

2067.62' 2073.80 2058.91 2065.99

2356.84 237050

207022 2072.66 2058.59 2065.76 - 2060 235545 236923

Example 1. Example 3.
< 2017.01.12 ~ 2017.01.24 heatmap structure > < 2017.06.08 ~ 2017.06.20 heatmap structure >
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EH6

——\
1-2 t-2 ~ t+2
YOLOv2 EEEN t-1 . e

t+1

0 S 1 [ =

/
/

high confidence point bounding box

282

bounding box
regression

decision

=97
Actual DR Actual Backaround
Predicted p TPoy FPyy
Predicted g.ypouae FNpp TNzg
a. Confusion matrix of PR
Actual gy Actal g
Predicted o TPy FPpr
Predicted . i oume FNgz TN

b. Confusion matrix of PF
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Confidence
threshold

Precision Recall Revenues (%) Loss (%)

Incomepy (%c)

0.68
0.68
0.69

0.69

(.60
(.60

305711
305711
i

-1206.96

-1079.26

-1206.96

-1170.61
-1132.50

1830.14
S
1886.50 -
191200

2550:50
221356 -5

E5AT31

1867.03
1686.02
1199.10

1
(g
©

Income pg
(%)

2100

1300

1200

1100

02 03

o4 0.5

08 07 08
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EHI0

Confidence
OMHCENCE  precision Recall Revemues (%) Loss(%) [Incomegg (%)
threshold

i 058 0.60 -2827.03 1627.76 1199.27

0.1 0.58 0.60 -2827.03 1627.76 119027

0.2 039 0.60 -2816.68 154288 1273.79

D 2 B S e
0.4 | 0.61 0.58 =27571.37 1340.67 | 1408.00
i S

0.8 0.76 0.33 -1838.84 328.14 1510.70

09 0.89 017 -1010.63 54.25 956.38

Income pp

1500
1400
1300
1200
1100

1000

o 01 @2 03 04 05 06 OF7 08 009
Confidence Threshold

Stock Price.  Precision Recall Revenues (7o) Loss (%) Incomeqy (%o)

(PR) 0.77 0.52 19532 -30.20 165.12
StockPrice  Precision Recall Revenues (%) Loss (%) Incomegg| (Ye)
(PE) 0.66 0.59 -232.05 5%.52 174.53
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Period
a month
quarter year
half year
a vear
e e 21

Comparison Rate
5.78
2519.73
9.01
6.59
072
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