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Abstract

A recent study has presented a model, called the increasing-decreasing-linear (IDL) model,
which is able to efficiently predict the high-frequency stock market. Nevertheless, a draw-
back arises from the IDL’s learning process, which consists of its costly methodology to
circumvent the non-differentiability problem of increasing and decreasing operators. In
this sense, trying to reduce the computational cost of the IDL design, we propose evolu-
tionary learning machines, using the genetic algorithm, the particle swarm optimizer, the
backtracking search algorithm, the firefly algorithm and the cuckoo search, to design the
IDL model. Five relevant high-frequency time series from the Brazilian stock market are
used to assess performance, and the achieved results have demonstrated better prediction
performance with smaller computational cost when compared to those achieved by the IDL
model designed by its classical learning process, as well as to those achieved by some
relevant prediction models presented in the literature.
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