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Predicting the future for financial gain is adifficult, sometimes profitable
activity. The focus of this book is the application of biologically inspired
algorithms (BIAS) to financia modelling.

In a detailed introduction, the authors explain computer trading on financial
markets and the difficulties faced in financial market modelling. Then Part |
provides athorough guide to the various bioinspired methodol ogies — neural
networks, evolutionary computing (particularly genetic algorithms and
grammatical evolution), particle swarm and ant colony optimization, and immune
systems. Part |1 brings the reader through the development of market trading
systems. Finally, Part 111 examines real-world case studies where BIA

methodol ogies are employed to construct trading systemsin equity and foreign
exchange markets, and for the prediction of corporate bond ratings and corporate
failures.

The book was written for those in the finance community who want to apply
BlAsin financial modelling, and for computer scientists who want an
introduction to this growing application domain.
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Predicting the future for financial gain is a difficult, sometimes profitable activity. The focus of thisbook is
the application of biologically inspired algorithms (BIAs) to financial modelling.

In adetailed introduction, the authors explain computer trading on financial markets and the difficulties
faced in financial market modelling. Then Part | provides a thorough guide to the various bioinspired
methodol ogies — neural networks, evolutionary computing (particularly genetic algorithms and grammatical
evolution), particle swarm and ant colony optimization, and immune systems. Part |1 brings the reader
through the development of market trading systems. Finally, Part 11 examines real-world case studies where
BIA methodol ogies are employed to construct trading systems in equity and foreign exchange markets, and
for the prediction of corporate bond ratings and corporate failures.

The book was written for those in the finance community who want to apply BIAsin financial modelling,
and for computer scientists who want an introduction to this growing application domain.
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Editorial Review
Review
From the reviews:

"Anthony Brabazon and Michael O'Neill ... have just published an interesting book that introduces awide
range of biologically inspired algorithms and their applications in financial modelling. ... Thisbook isa
well-written, easy to read, brief introduction to the state-of-the-art biologically inspired algorithms." (Mak
Kaboudan, Genetic Programming and Evolvable Machines, Vol. 7, 2006)

“The objective of thisbook isto provide an introduction to biologically inspired algorithms and some tightly
scoped practical examplesin finance. ... provides some new insights and alternative tools for the financial
modelling toolbox. ... The goal and objective of the book isto provide practical examples using these
evolutionary algorithms and it does that decently ... . Overall | found the book very enlightening ... and it
has provided ideas and alternative ways to think about solutions.” (Brad G. Kyer, SIGACT News, Vol. 40
(4), 2009)

About the Author

Anthony Brabazon [B. Comm (UCD), DPA (UCD), Dip Stats (Dub), M S (Statistics) (Stanford), MS
(Operations Research) (Stanford), MBA (Heriot-Watt), DBA (Kingston), FCA, ACMA] lectures at
University College Dublin. His research interests include mathematical decision models, evolutionary
computation, and the application of computational intelligence to the domain of finance. He has published in
excess of 100 papersin journals, conferences and professional publications, and has been a member of the
programme committee at both EuroGP and GECCO conferences, as well as acting as reviewer for severa
journals. He has also acted as consultant to awide range of public and private companiesin several
countries. He currently serves as amember of the CCAB (Ireland) Consultative Committee on Accounting
Standards, and is aformer Secretary and Treasurer of the Irish Accounting and Finance Association. Prior to
joining UCD, he worked in the banking sector, and for KPMG.Michael O'Neill [BSc. (UCD), PhD (UL)] isa
lecturer in the Department of Computer Science and Information Systems at the University of Limerick. He
has over 70 publications on biologically inspired algorithms (BIAS). He coauthored the Springer title
"Grammatical Evolution -- Evolutionary Automatic Programming in an Arbitrary Language”, Genetic
Programming Series, 2003, 160 pp., ISBN 1-4020-7444-1. He is one of the two original developers of the
Grammatical Evolution algorithm, research that spawned an annual invited tutorial at the largest
evolutionary computation conference and an international workshop, and is also on a number of relevant
organising committees (e.g., GECCO 2005). Michael isaregular reviewer for the leading evolutionary
computation (EC) journals, namely |EEE Trans. on Evolutionary Computation, MIT Press's Evolutionary
Computation, and Springer's Genetic Programming and Evolvable Hardware journal.

Users Review
From reader reviews:
Graciela Tubbs;

Why don't make it to become your habit? Right now, try to ready your time to do the important work, like
looking for your favorite guide and reading a e-book. Beside you can solve your long lasting problem; you



can add your knowledge by the book entitled Biologically Inspired Algorithms for Financial Modelling
(Natural Computing Series). Try to the actual book Biologically Inspired Algorithms for Financial Modelling
(Natural Computing Series) as your close friend. It means that it can to be your friend when you sense alone
and beside those of course make you smarter than previoudly. Y eah, it isvery fortuned in your case. The
book makes you much more confidence because you can know anything by the book. So , let us make new
experience along with knowledge with this book.

Sarah McClain:

Spent afree time to be fun activity to perform! A lot of people spent their spare time with their family, or
their particular friends. Usually they carrying out activity like watching television, planning to beach, or
picnic within the park. They actually doing ditto every week. Do you feel it? Do you need to something
different to fill your free time/ holiday? Might be reading a book could be option to fill your cost-free time/
holiday. The first thing that you will ask may be what kinds of guide that you should read. If you want to test
look for book, may be the e-book untitled Biologically Inspired Algorithms for Financial Modelling (Natural
Computing Series) can be very good book to read. May be it might be best activity to you.

Michael Nunn:

Playing with family in avery park, coming to see the ocean world or hanging out with friends is thing that
usually you will have done when you have spare time, after that why you don't try thing that really opposite
from that. One activity that make you not feeling tired but still relaxing, trilling like on roller coaster you
aready been ride on and with addition associated with. Even you love Biologically Inspired Algorithms for
Financial Modelling (Natural Computing Series), you are able to enjoy both. It is good combination right,
you still wish to missit? What kind of hangout type isit? Oh seriously its mind hangout people. What? Still
don't get it, oh come on its called reading friends.

K evin Dobson:

You will get this Biologically Inspired Algorithms for Financial Modelling (Natural Computing Series) by
check out the bookstore or Mall. Just smply viewing or reviewing it might to be your solve trouble if you get
difficulties for ones knowledge. Kinds of this guide are various. Not only through written or printed but also
can you enjoy this book simply by e-book. In the modern eralike now, you just looking of your mobile
phone and searching what your problem. Right now, choose your ways to get more information about your
reserve. It ismost important to arrange you to ultimately make your knowledge are still upgrade. Let'stry to
choose suitable ways for you.
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