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> set.seed(201)

> nn <- neuralnet(endprize ~ date + vollum + prize + yprize + efficiency +
transactions + number + total + mm + year + yday + quarter + month + day
,train,linear.output = FALSE, hidden = c(3, 2))

nn3<- neuralnet(endprize ~ date + vollum + prize + yprize + efficiency +
transactions + number + total + mm + yday + quarter ,train,linear.output =
FALSE, hidden = c(3, 2))

eas b Jae (29>
Output:
> nn$act.fct
function (x)

1/(1 + exp(-x))

attr(,"type")
[1] "logistic"

print(nn3)
Output:
> nn3$act.fct
function (x)
{

1/(1 + exp(-x))

¥
attr(,"type")
[1] "logistic"

(smRrs S Joo Lﬁlﬂ})‘ sbe @\3
> predictions = predict(nn, newdata = train)
> mape(train$endprize, predictions)
[1] 99.94605
> predictions = predict(nn, newdata = test)
> mape(test$endprize, predictions)
[1] 99.94635

> predictions3 = predict(nn3, newdata = train)
> mape(train$endprize, predictions3)
[1]).-3541

> predictions3 = predict(nn3, newdata = test)
> mape(test$endprize, predictions3)

[1] V.-4032
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> set.seed(101)

> rf = randomForest(response ~ data+Yield.with.Excel.+ macd +rsi+ sto + wpr
+ obv + year + yday+ quarter + month + day + weekdays + weekend + week
, data = train)

> set.seed(100)

> rf_revised = randomForest(response ~ Yield.with.Excel.+ macd + month ,

data = train)
Hlas S Jae (25>
> set.seed(101)

> rf = randomForest(response ~ data+Yield.with.Excel.+ macd +rsi+ sto + wpr
+ obv + year + yday+ quarter + month + day + weekdays + weekend + week
, data = train)
> print(rf)
Output:
Call:
randomForest(formula = response ~ data+Yield.with.Excel.+ macd + rsi + sto
+ wpr + obv + year + yday + quarter + month + day + weekdays + weekend
+ week, data = train)
Type of random forest: regression

Number of trees: 500

No. of variables tried at each split: 5

Output:
Call:
randomForest(formula = response ~ data+Yield.with.Excel.+ macd + rsi + sto
+ wpr + obv + year + yday + quarter + month + day + weekdays + weekend
+ week, data = train)
Type of random forest: regression
Number of trees: 500
No. of variables tried at each split: 5
Output:
Call:
randomForest(formula = response ~ Yield.with.Excel. + macd , data = train)
Type of random forest: regression
Number of trees: 500
No. of variables tried at each split: 1

u,jﬂu Ji& J Lgti})‘ sbre @u
> predictions = predict(rf, newdata = train)
> mape(train$response, predictions)
[1] 0.8548224
> predictions = predict(rf, newdata = test)
> mape(test$response, predictions)
[1] 1.893867
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> predictions = predict(rf_revised, newdata = train)
> mape(traingresponse, predictions)

[1] 1.302628

> predictions = predict(rf_revised, newdata = test)
> mape(test$response, predictions)

[1] 1.753767
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