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Objectives

In this project, a neural fuzzy system known as Non Stationary Fuzzy Transformer (NSFT) is
proposed to validate the effectiveness of Non-Stationary Transformer as a time-series
forecasting methodology, while introducing semantic interpretations to the deep learning
network through the embedding of a parallel fuzzy network. NSFT is adapted to mitigate the
effects of concept drift inherent in financial data over long time horizon.

Proposed NSFT Architecture
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) & learning (RL) agents are employed: a) a

lag-accounting agent to mitigate lag in the
generated signals and b) a rebalancing
agent to dynamically re-allocate positions
across the sectoral indices in a portfolio.

Lag-Accounting Agent Results
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Fuzzification of the input data is required to Returns across Different Indices
iIntegrate semantic interpretations. This is done | strategy Energy REIT Technology
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Portfolio Rebalancing Results
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Forecasting Results
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