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1. Hidden Patterns of Data Generation Process

2. Complex SystemsModeling

3. Fuzzy Inference Engine

4. Nonlinear Autoregressive Model Process with Exogenous Input(s)

5. Autoregressive Integrated Moving Average-Power Generalized Autoregressive
Conditional Heteroscedasticity Model
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1. Arbitrage Pricing Theory

2. Capital Assets Pricing Model
3. Random Walk

4. Feed-Forward Neural Network
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1. Activation Functions
2. Back-Propagation


https://qjfep.ir/article-1-289-fa.html

[ Downloaded from gjfep.ir on 2026-01-01 ]

WY 50lb0 g 6 l)b Sbgr srailobw 35,18

Sop e 4 NARX Ly S8 o5 (m1b 5 6,804 L (Y0A) S STLs
MSE_reg s MSE jlae 55 5l 5 ol als 5y Slogy 535S eys 150 53 BET jasls
Sldalie 05,8 )3 odd bl Sloj 0,93 5 ol eslitwl _w i 35 3,57 Sy
33 a8 ol YU el 0diasOlis Guises o] el (Y2 0-Y 20 A) gladle 4155,
S3PnF b Golens &5 ails Oy Ghomn L o0 ol oo a5 8 OS o e IS
S ol Sy 5 315 Aol s 5 eSS ) et Syl geenl Sl 5T eda !
syl el slacrg sl 5 6K (saayY sl okianas dlablo Ao 4y dinl s ki

e sbasl o3 55 1) Slallas I g 5 BB o 45T Sl (e Glaad M
3y50 93 hlosls jolaist s o 4l Cuad 5 o5 0L (St 00 004 5 Jle bl
ol € el o plaul (6 a8 Slalllas i Hsbas (ba0T 5,8 5 Ly omae Gl
338 o3l ooae G Sl 5 oa) Gl g sl 0352 )l 553 4 i

S5k o3 plew St Ol ey Shags b OYA) 2o, 5 o5l (oo
S b 0T amlie 5 K5 02y S 5 (5l e Kb 1 oslizal b Llalgy Slysl s
31 bz Lol ol S8 5T 4t s Shae s (g 5lome 57 3,503 00 Ol ' 0 sne e
U035 sla Sl L 5 55 s 45k 3 Shes 35 40 e ag ) 2 ibee sl Y
2B A e (omen L UST Iy 35 S5 5 Shas o8 Sl sl Ol g o Olgy glaaw Y
das e Ol ¢S ﬂ,ﬁ\jdjww Jo Sl ol b b e K ke 1 Jol
S35 r-”w:i“ 5 3l ar S gy 3 Shee ol Slaslae laiabi I oS
i o SRS g b g5 4 S ) plom Cend ey sl
Se9R 99y 9 Ledls £
Selwd (2l &S 055 (TEPIX) Ol oy s (ol asli 03]l s ol Gudiod S ol

):qu&l.& 4.;‘)'}) Q‘MWGJJK;:)J)GMC‘}M\YQ‘]@S JOS w)ﬁ,ﬁb;))

1. Neurons
2. WWW. IR Bourse. com
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1. ARMA-Based Network
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