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Overview

¢ Mamdani neuro-fuzzy system combining 1) the strong learning capabilities of deep LSTM
neural networks and 2) the high interpretability of fuzzy frameworks

¢ Achieved state-of-the-art predictive accuracy with high adaptability
¢ Successfully applied in forex forecasting and trading with exceptional performance uplifts

Design & Implementation
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Applications & Results

¢ Attained an average R? of >99.18% across 1- to 7-day lookahead forecasts for 12 forex pairs

¢ Implemented an MACD-based long/short trading strategy with lookahead EMA computed
using FE-LSTM forex forecasts, achieving a 62.4% performance uplift in cumulative PnL
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