,/;\. ~ V3
274 o = % 5 kX 2012 4F 2 J
Vol. 27 No. 2 Control and Decision Feb. 2011

XEHS: 1001-0920 (2012) 02-0211-05
—ME T ERENEMEIERENE L L X

B 3#L2) Starzyk Janusz?, Bz el

(L AESHUB IR K LU BB, JEaT 1001915 2. M loRs? bl THEENURL 22 B, iz 45701)

B B R SR I G 0 4 B 2 S ik, B BT AT TR A SR i AN B A T R B A2
X 22 J2 10 29 8 Ry A R T4 R 1 43 R, A4 e 7 s 3 288 il R LG IR ) 2 500 28 1 0% LA 1 R B
HIAT I AT R G5 IS A A S I, e S HRE sz bn da S R, 38 A F DI A 3 4l T v 4k FE 2% (¥ U R B i) R

KBEIR: A SN
PESHES: C931.9 SCHRFRIRED: A

A classification approach of neural networks based on entropy for
financial data

FENG Jian"2, STARZYK Janusz®, QIU Wan-hua"
(1. School of Economy and Management, Beihang University, Beijing 100191, China; 2. School of Electrical
Engineering and Computer Science, Ohio University, Ohio 45701, USA. Correspondent: FENG Jian, E-mail:

jian.feng.bj@gmail.com)

Abstract: Through the entropy estimation, information theory-based learning is performed locally at each neuron. The
input data are classified by using the weighted statistical information from all the neurons. Classification method based on

multi-layer structure and information results in a better performance in data classification than many other existing methods

of neural networks. This architecture can extend to a large embedded system to handle complex financial problems.
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