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ABSTRACT

This research focuses on applying an event pattern discovery algorithm for forecast of
money exchange rate. The investors who are interested can use the outcome to help money
exchange-rate analysis. The event patterns were used to study is double top double bottom, triple
top, triple bottom and head and shoulder.

This research was based on Great British Pound/US dollar exchange rate data. The
experiments were conducted on both historical and the current data to find the candidate rules.

The time window and the frequency were selected as the parameters. The support and
confidence average were used to prune candidate rules. The probability, which was presented
with the pattern discovered from the experiments, can improve the utilization. This research can

further apply to the stock market or future market for statistical analysis and decision support.



