
Application of evolutionary computation for rule discovery in stock algorithmic trading:
A literature review

Applied Soft Computing Journal

36, 534-551

DOI: 10.1016/j.asoc.2015.07.008

Citation Report



Citation Report

2

# Article IF Citations

1 Modeling market data and technical indicators with Fuzzy Logic to develop a trading algorithm for an
individual stock in the Philippines. , 2015, , . 1

2 Intra-Day Trading System Design Based on the Integrated Model of Wavelet De-Noise and Genetic
Programming. Entropy, 2016, 18, 435. 1.1 2

3 News-based trading strategies. Decision Support Systems, 2016, 90, 65-74. 3.5 64

4 Fundamental Analysis â€“ Possiblity of Application on the Real Estate Market. Real Estate Management
and Valuation, 2016, 24, 35-46. 0.2 2

5 Multi-objective optimization approach to stock market technical indicators. , 2016, , . 6

6 Machine learning techniques for short term stock movements classification for Moroccan stock
exchange. , 2016, , . 14

7 A quantum-inspired evolutionary clustering algorithm for the lifetime problem of wireless sensor
network. International Journal of Internet Technology and Secured Transactions, 2016, 6, 259. 0.3 6

8 Robust technical trading strategies using GP for algorithmic portfolio selection. Expert Systems
With Applications, 2016, 46, 307-315. 4.4 52

9 A multiple fuzzy inference systems framework for daily stock trading with application to NASDAQ
stock exchange. Expert Systems With Applications, 2016, 44, 13-21. 4.4 28

10 Particle swarm optimization with dynamic random population topology strategies for a generalized
portfolio selection problem. Natural Computing, 2017, 16, 31-44. 1.8 28

11 Adaptive GP agent-based trading system under intraday seasonality model. Intelligent Decision
Technologies, 2017, 11, 235-251. 0.6 4

12 An intelligent hybrid trading system for discovering trading rules for the futures market using
rough sets and genetic algorithms. Applied Soft Computing Journal, 2017, 55, 127-140. 4.1 33

13 A Combination of Regression Techniques and Cuckoo Search Algorithm for FOREX Speculation.
Advances in Intelligent Systems and Computing, 2017, , 226-235. 0.5 3

14 A dynamic trading rule based on filtered flag pattern recognition for stock market price forecasting.
Expert Systems With Applications, 2017, 81, 177-192. 4.4 62

15 Evolving trading strategies using directional changes. Expert Systems With Applications, 2017, 73,
145-160. 4.4 46

16 Big Data Analytics Enabled Smart Financial Services: Opportunities and Challenges. Lecture Notes in
Computer Science, 2017, , 15-39. 1.0 19

17 An automatic stock trading system using Particle Swarm Optimization. , 2017, , . 8

18 Heuristically repopulated Bayesian ant colony optimization for treating missing values in large
databases. Knowledge-Based Systems, 2017, 133, 107-121. 4.0 15



3

Citation Report

# Article IF Citations

19 Mathematical and Statistical Methods for Actuarial Sciences and Finance. , 2017, , . 0

20 An Evolutionary Approach to Improve a Simple Trading System. , 2017, , 83-95. 2

21 For Flux Sake: The Confluence of Socially- and Biologically-Inspired Computing for Engineering
Change in Open Systems. , 2017, , . 4

22 Assessing the impact of self-organizing map on genetic fuzzy set hybrid intelligent systems for
financial prediction. , 2017, , . 1

23 Hybrid bio-Inspired computational intelligence techniques for solving power system optimization
problems: A comprehensive survey. Applied Soft Computing Journal, 2018, 69, 72-130. 4.1 47

25 Self-Evolving Trading Strategy Integrating Internet of Things and Big Data. IEEE Internet of Things
Journal, 2018, 5, 2518-2525. 5.5 30

26 Portfolio rebalancing with respect to market psychology in a fuzzy environment: A case study in
Tehran Stock Exchange. Applied Soft Computing Journal, 2018, 64, 244-259. 4.1 15

27 Prediction and Portfolio Optimization in Quantitative Trading Using Machine Learning Techniques. ,
2018, , . 9

28 A scientific review of soft-computing techniques and methods for stock market prediction.
International Journal of Engineering and Technology(UAE), 2018, 7, 27. 0.2 3

29 Study on Singular Spectrum Analysis as a New Technical Oscillator for Trading Rules Design.
Fluctuation and Noise Letters, 2018, 17, 1850034. 1.0 9

30 Impact and recovery process of mini flash crashes: An empirical study. PLoS ONE, 2018, 13, e0196920. 1.1 12

31 Long-term stock index forecasting based on text mining of regulatory disclosures. Decision Support
Systems, 2018, 112, 88-97. 3.5 64

32 Neural Network Models for Stock Selection Based on Fundamental Analysis. , 2019, , . 19

33
An integrated framework of genetic network programming and multi-layer perceptron neural
network for prediction of daily stock return: An application in Tehran stock exchange market. Applied
Soft Computing Journal, 2019, 82, 105551.

4.1 41

34 Stock Market Analysis: A Review and Taxonomy of Prediction Techniques. International Journal of
Financial Studies, 2019, 7, 26. 1.1 202

35 DE-ForABSA. International Journal of Information Retrieval Research, 2019, 9, 33-49. 0.6 1

36 Modeling of the Return and Risks of Investments Using Different Trading Strategies. , 2019, , . 0

37 Early classification of time series using multi-objective optimization techniques. Information
Sciences, 2019, 492, 204-218. 4.0 33



4

Citation Report

# Article IF Citations

38 CNNpred: CNN-based stock market prediction using a diverse set of variables. Expert Systems With
Applications, 2019, 129, 273-285. 4.4 294

39 Comparing the Effectiveness of Multiple Quantitative Trading Strategies. , 2019, , . 1

40 An Investigation on Factors Affecting Stock Valuation Using Text Mining for Automated Trading.
Sustainability, 2019, 11, 1938. 1.6 1

41 Recursive Singular Spectrum Analysis Applied to the Design of a Trading System. , 2019, , . 4

42 Quantitative Trading Machine Learning Using Differential Evolution Algorithm. , 2019, , . 0

43 A MatLabâ„¢ Computational Framework for Multiagent System Simulation of Financial Markets. , 2019, , . 3

44 Trading Switching Setup Based on Reinforcement Learning Applied to a Multiagent System Simulation
of Financial Markets. , 2019, , . 4

45 Improving financial trading decisions using deep Q-learning: Predicting the number of shares, action
strategies, and transfer learning. Expert Systems With Applications, 2019, 117, 125-138. 4.4 116

46 The most used MPPT algorithms: Review and the suitable low-cost embedded board for each algorithm.
Journal of Cleaner Production, 2020, 246, 118983. 4.6 217

47 A Multicriteria Trading System Based on Singular Spectrum Analysis Trading Rules. IEEE Systems
Journal, 2020, 14, 1468-1478. 2.9 4

48 Trend following deep Qâ€•Learning strategy for stock trading. Expert Systems, 2020, 37, e12514. 2.9 16

49 Enterprise Applications, Markets and Services in the Finance Industry. Lecture Notes in Business
Information Processing, 2020, , . 0.8 0

50 MULTIPLES AND STOCK PRICE, NEW APPROACH FOR RELATIVE VALUATION THROUGH NEURAL NETWORK.
Singapore Economic Review, 2020, , 1-19. 0.9 0

51 Pattern searcher for decision making of trading agents using Genetic Algorithm. , 2020, , . 0

52 Deep learning for financial applications : A survey. Applied Soft Computing Journal, 2020, 93, 106384. 4.1 196

53 The role of attribute selection in Deep ANNs learning framework for highâ€•frequency financial trading.
Intelligent Systems in Accounting, Finance and Management, 2020, 27, 43-54. 2.8 6

54 Parameters identification of photovoltaic cell models using enhanced exploratory salp chains-based
approach. Energy, 2020, 198, 117333. 4.5 106

55 Fuzzy logic rate adjustment controls using a circuit breaker for persistent congestion in wireless
sensor networks. Wireless Networks, 2020, 26, 3603-3627. 2.0 6



5

Citation Report

# Article IF Citations

56 Financial time series forecasting with deep learning : A systematic literature review: 2005â€“2019.
Applied Soft Computing Journal, 2020, 90, 106181. 4.1 515

57 A new heuristic computational solver for nonlinear singular Thomasâ€“Fermi system using
evolutionary optimized cubic splines. European Physical Journal Plus, 2020, 135, 1. 1.2 44

58 Analysis of Kelly betting on finite repeated games. Applied Mathematics and Computation, 2020, 373,
125028. 1.4 9

59 Portfolio Models Based on Fundamental Analysis Using Learning to Rank. Lecture Notes on Data
Engineering and Communications Technologies, 2021, , 352-365. 0.5 0

60 Building Market Timing Strategies Using Trend Representative Testing and Computational Intelligence
Metaheuristics. Studies in Computational Intelligence, 2021, , 29-54. 0.7 0

61 A Novel Hybrid Genetic Algorithm for Unconstrained and Constrained Function Optimization. , 2021, ,
148-180. 1

62 How Much Does Stock Prediction Improve with Sentiment Analysis?. Lecture Notes in Computer
Science, 2021, , 16-31. 1.0 0

63 Two robust long short-term memory frameworks for trading stocks. Applied Intelligence, 2021, 51,
7177-7195. 3.3 19

64 Stock Price Prediction With ARIMA and Deep Learning Models. , 2021, , . 4

65 Big data based stock trend prediction using deep CNN with reinforcement-LSTM model. International
Journal of Systems Assurance Engineering and Management, 0, , 1. 1.5 6

66 Chinese stock market prediction based on multifeature fusion and TextCNN. , 2021, , . 2

67 A hybrid model integrating deep learning with investor sentiment analysis for stock price prediction.
Expert Systems With Applications, 2021, 178, 115019. 4.4 131

68 A stock selection algorithm hybridizing grey wolf optimizer and support vector regression. Expert
Systems With Applications, 2021, 179, 115078. 4.4 45

69 A Literature Review on Machine Learning Techniques and Strategies Applied to Stock Market Price
Prediction. Studies in Autonomic, Data-driven and Industrial Computing, 2021, , 121-135. 0.4 3

70 A biological perspective on evolutionary computation. Nature Machine Intelligence, 2021, 3, 9-15. 8.3 42

71 How Is a Machine Learning Algorithm Now-Casting Stock Returns? A Test for ASELSAN. Contributions
To Economics, 2019, , 531-548. 0.2 1

72 Analysis of new approaches used in portfolio optimization: a systematic literature review.
Production, 0, 30, . 1.3 14

73 AI in Finance: A Review. SSRN Electronic Journal, 0, , . 0.4 24



6

Citation Report

# Article IF Citations

74 SMOOTHED HEIKIN-ASHI ALGORITHMS OPTIMIZED FOR AUTOMATED TRADING SYSTEMS. , 2018, , . 2

75 A Novel Hybrid Genetic Algorithm for Unconstrained and Constrained Function Optimization.
Advances in Knowledge Acquisition, Transfer and Management Book Series, 2017, , 230-268. 0.1 1

76 Building Intelligent Moving Average-Based Stock Trading System Using Metaheuristic Algorithms. IEEE
Access, 2021, 9, 140383-140396. 2.6 12

77 Financial Portfolio Construction for Quantitative Trading Using Deep Learning Technique. Lecture
Notes in Computer Science, 2021, , 3-14. 1.0 2

78 A Fusion Framework for Forecasting Financial Market Direction Using Enhanced Ensemble Models and
Technical Indicators. Mathematics, 2021, 9, 2646. 1.1 10

79 A quantum-inspired evolutionary clustering algorithm for the lifetime problem of wireless sensor
network. International Journal of Internet Technology and Secured Transactions, 2016, 6, 259. 0.3 0

80 Evolving Trading Signals at Foreign Exchange Market. Communications in Computer and Information
Science, 2017, , 107-116. 0.4 0

81 FOREX Trading Strategy Optimization. Advances in Intelligent Systems and Computing, 2018, , 69-76. 0.5 2

82 A Framework for Optimization of Pattern Sets for Financial Time Series Prediction. Lecture Notes in
Networks and Systems, 2018, , 16-32. 0.5 0

83 Can PSO Improve TA-Based Trading Systems?. Smart Innovation, Systems and Technologies, 2019, ,
277-288. 0.5 1

84 Exploring Evaluation Factors and Framework for the Object of Automated Trading System. , 2019, , . 0

85 A multiobjective optimization approach for market timing. , 2020, , . 3

86 Algorithmic Trading Using Genetic Algorithms in the Brazilian Stock Exchange. , 0, , . 0

87
Performance Analysis of Deep Learning and Statistical Models on Enhancing Stock Market Portfolio.
International Journal of Innovative Research in Engineering & Multidisciplinary Physical Sciences,
2020, 8, 20-29.

0.0 0

88 The Public Sentiment analysis within Big data Distributed system for Stock market predictionâ€“ A case
study on Colombo Stock Exchange. , 2020, , . 4

89 State-of-the-Art in Applying Machine Learning to Electronic Trading. Lecture Notes in Business
Information Processing, 2020, , 3-20. 0.8 7

90 Forecasting Time Series in the Banking Sector Using a Machine Learning Pipeline. , 2021, , . 1

91 Deep Reinforcement Learning for Tradingâ€”A Critical Survey. Data, 2021, 6, 119. 1.2 12



7

Citation Report

# Article IF Citations

92 Analysis of New Approaches Used in Portfolio Optimization: A Systematic Literature Review.
Adaptation, Learning, and Optimization, 2022, , 125-157. 0.5 1

93 Ensemble Classifier for Stock Trading Recommendation. Applied Artificial Intelligence, 2022, 36, . 2.0 4

94 Economic and Statistical Analysis of Stock Market Performance in Lebanon. Statistics of Ukraine, 2021,
91, 75-84. 0.0 0

95 A new convolutional neural network and long short term memory combined model for stock index
prediction. , 2021, , . 0

96 AdPSO: Adaptive PSO-Based Task Scheduling Approach for Cloud Computing. Sensors, 2022, 22, 920. 2.1 57

97 A Study on the Impact of Sentiment Analysis on Stock Market Prediction. Recent Advances in Computer
Science and Communications, 2022, 15, . 0.5 0

98 Machine Learning for Stock Prediction Based on Fundamental Analysis. , 2021, , . 11

99 A Machine Learning Pipeline for Forecasting Time Series in the Banking Sector. Economies, 2021, 9, 205. 1.2 2

100 Portfolio Management of Copula-Dependent Assets Based on P(Y &lt; X) Reliability Models: Revisiting
Frank Copula and Dagum Distributions. Stats, 2021, 4, 1027-1050. 0.5 2

101 A new attention-based LSTM model for closing stock price prediction. International Journal of
Financial Engineering, 2022, 09, . 0.2 2

102 The upper bound of cumulative return of a trading series. PLoS ONE, 2022, 17, e0267239. 1.1 0

103 A Performance Study of Multiobjective Particle Swarm Optimization Algorithms for Market Timing. ,
2022, , . 1

104 AI in Finance: Challenges, Techniques, and Opportunities. ACM Computing Surveys, 2023, 55, 1-38. 16.1 52

105 DE-ForABSA. , 2022, , 446-462. 1

106 Developing a smart stock trading system equipped with a novel risk control mechanism for investors
with different risk appetites. Expert Systems With Applications, 2022, 210, 118614. 4.4 3

107 An Algorithmic Trading Strategy to Balance Profitability and Risk. , 2022, , 35-53. 0

108 A multiobjective portfolio optimization for energy assets using D-Optimal design and mixture design
of experiments. Production, 0, 32, . 1.3 0

109 Digital Economy Meets Artificial Intelligence: Forecasting Economic Conditions Based on Big Data
Analytics. Mobile Information Systems, 2022, 2022, 1-9. 0.4 2



8

Citation Report

# Article IF Citations

110 STGV-Similarity between trend generating vectors: A new sample weighting scheme for stock trend
prediction using financial features of companies. Expert Systems With Applications, 2023, 213, 119125. 4.4 1

111 Using Market News Sentiment Analysis for Stock Market Prediction. Mathematics, 2022, 10, 4255. 1.1 8

112 Early prediction of Ibex 35 movements. Journal of Forecasting, 0, , . 1.6 0

113 Tutorial on Automated Trading using API. , 2023, , . 0

114 Maximum Power Point Tracking Algorithms Research in Terms of Uneven Shading of Solar Panels.
Lecture Notes in Networks and Systems, 2023, , 1-18. 0.5 0

115 Evolutionary Approach toÂ Melodic Line Harmonization. Lecture Notes in Computer Science, 2023, ,
230-241. 1.0 0

116 Solving Portfolio Optimization Using Sine-Cosine Algorithm Embedded Mutation Operations. Women
in Engineering and Science, 2022, , 89-131. 0.2 0

117 ML-based stock analysis. I-manager S Journal on Information Technology, 2022, 11, 20. 0.2 0

118 Algorithm trading and its application in stock broking services. E3S Web of Conferences, 2023, 376,
05002. 0.2 0

121 Application of Data Science and Artificial Intelligence in Financial decisions: A survey. , 2022, , . 0

122 Equity Market Price Prediction Using Fuzzy-Genetic Machine Learning Algorithms. Smart Innovation,
Systems and Technologies, 2023, , 1-13. 0.5 0

126 Optimization of Trading Strategies Using a Genetic Algorithm Under the Directional Changes Paradigm
with Multiple Thresholds. , 2023, , . 1

128 Cryptocurrency Algorithmic Trading with Price Forecasting Analysis using PowerBI. , 2023, , . 0


