
 

Accepted Manuscript

AIRMS: A RISK MANAGEMENT TOOL USING MACHINE
LEARNING

Spyros K. Chandrinos , Georgios Sakkas , Nikos D. Lagaros

PII: S0957-4174(18)30190-8
DOI: 10.1016/j.eswa.2018.03.044
Reference: ESWA 11891

To appear in: Expert Systems With Applications

Received date: 19 July 2017
Revised date: 22 March 2018
Accepted date: 23 March 2018

Please cite this article as: Spyros K. Chandrinos , Georgios Sakkas , Nikos D. Lagaros , AIRMS: A
RISK MANAGEMENT TOOL USING MACHINE LEARNING, Expert Systems With Applications (2018),
doi: 10.1016/j.eswa.2018.03.044

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service
to our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form. Please
note that during the production process errors may be discovered which could affect the content, and
all legal disclaimers that apply to the journal pertain.

https://doi.org/10.1016/j.eswa.2018.03.044
https://doi.org/10.1016/j.eswa.2018.03.044


ACCEPTED MANUSCRIPT

ACCEPTED M
ANUSCRIP

T

 1 

Highlights 
 

 Development of two AI risk management systems based on ANNs and decision trees. 

 Determine the most proper evaluation metric based on MRB channel trading strategy. 

 Application of walk-forward test to define the models for each year/currency pair. 

 Usage of the two developed AIRMSs to predict future trades. 

 Performance comparison between produced via AIRMS portfolios to the initial ones. 
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