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Project Objectives:

This project introduces the introduces a novel interpretable fuzzy deep neural network,
EF-IRNN, a hybrid combination of neural networks and fuzzy logic. Deep learning refers
to a large neural network with 3 or more layers, while fuzzy logic is a method of reasoning
that resembles human reasoning by making use of linguistic variables mimicking the
deduction process of humans. The incorporation of fuzzy logic into deep neural networks
allows a degree of reasoning while maintaining the high accuracy of neural networks.
EF-IRNN is able to effectively handle concept drifts and handle dynamic data, and is
designed to be specially applied for financial market price prediction problems.
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