o 21 SLad! 10 udgi g3 o9 SOS o ¢y yLiiols Ot 31 Ao (5 3w S
(Fguan (was s 3 (59 9,05)

"ol yee 315 JlaE pT RPNV " o157 ko e oo
VFRe[oR/0 1 bl gl VARV YT 2l 3 g g6

oS>

Sl s S s s gLzl bl ) sladl RS Glaylpl 51 S algea Ja sbes e
Sl s Sl o Sl o gleinly (ool ol LSS ol b S8
(o san oae 1aaSd  oslimal b dlie opl 3 .Sl (g3l ONST (gla ke Kos (5,108 31
S s o bl 0k 5 ied e 5S35 Ol Jg slacS 48 LS
$lasil sl 5 Caltien Slacl 53 S o5 ol O,lab 5 O5lie S 3T (e 5 ot (slaeS s
T ezt A 5 ot 8 5l bl S 5 pala 5 sline

dp LI (o gan e ©aS e 5l eslizal L Ol or S A o OLid oal T 4y @L:)
3581 Cawsas oolasl Ssline Glalaady 45 My b o e & olaws Slp ) S glaeS 4o
o33 3 e oLl gLl 4, Sy S5t S 55 55 035 0yl b )l S D) 14y
s Ol (e b e STIeeS 1a (108 51 gl coplp Osl 05 pwyp 3y9e
L g ol 1SS S ps 5 5505 8 s jlde 4 S

TP S PP NG G-I A A I E-X W g 11

JEL :C45.E51.P44

Email: Motafakker@tabrizu.ac.ir «; 5 o8& ails sl o5 & jLils -
Email: Omid. maniei@gmail.com ¢, ;5 oils sslasl p gle ol ol IS (5 gmetils =Y

S il il ) st g s -1


www.SID.ir

179 Gleaol Foylads (golad] gjlo Jho Slidin dolilad AY

dodio -

Coale saalllas 53 o as Eomln 0 5Ol 5 0 ipte S (S SUis e sbesls S5 iy
st J 287 15les iy iy Sl 603 5l G )8 .l b (slao I (6 b LU,
500l 5 5,8 s dls ol Bl Sl Ol (oalasl 5 Lo Lgl.aa(,:_.w:..» (odkige ol B
Sl sslasl Exla 5o (Sl v sl B, fubn 4 @oledl Cole Gus U
33l o 0L iy S slasil )3 1) Sl ol 2 b Coanl b s ,108 sl

S Lyl sy Sl s s f ‘_;\,:)Lnl—ﬂg_;'.:.,»@;wdl.aj}) sl Eols s
1030w 8 G 55 355 & e (Kol S i (Kile 4 Ol n B o) sk
.(Ghiassi, Saidane, Zimbra, 2005) 5 " o ,Lal ...5 o>

o o 0L 55 31 Sl (g e 4S5 (gulhy Coale 5)lse S ol 5 Sl 4 4 g L
(SR Sy Sy LN 1) iuals, WS b b sy ol S0l s ) s
Sl (Gl sl st 20 53 IS8 5 T Gt e SLaeE O e
.(Ghazali, Hussain, Salleh, 2008) lawils & s

b Caale s 4 Slej lags e L) g e 5 Siledie 55 (e saaSE 5l
s e Olas 1y 6 o ceobT Gl bay b awslie 53 caaSs ol 55Ty SUlg 5 0o
o ooy 5 (ot 2 51,5 b plaodiy (ladde psle Calisua (slaasLa 53 5150 cpl 51 eslizal
C‘JP'L:W‘ Sl S ol slasilwesle 5 5L slassl V:l’. SYslas &S &lauT Sas olT
2 s Jsame GG 3l ealiiel Jgame jsba (sl (a5 5 ooy sl 555 o0 planil LBOT
o 1 s Olasil (2 5 (5ladte gl 03 Ole il s sl (5ladibe 53 0 g S
Shaws ol Gl 5585 5 Flabai 2ol 015 o & sman aas GBS oolizul b sl
. (Nakamura, 2005) s, 5T Cows 4 &Yl

b Oblsslas] oyl = e ot (slagy 35S S 3 S sWaS 58 NS 1 5 05l pde Loy
S 58 88 O 315 Dy 53 o ks o (gl a5 jemes b gy (S b Lo 035 55

1- Moving Average(MA)

2- Autoregressive moving average(ARMA)
3- Neural networks

4- Fuzzy logic

5- Fractals


www.SID.ir

AO olwloladl o udyr p Ja sloSs ) il O] diasive g5l Jho

QLS 5 5 Sl ol J g (e 5 St (S 58 Dl Sligy pl S sh o e (s bZed
(Ravn & Sola, 2004) & 1> s mhaw (5 2o A e (glacS 4h 4 i e

Tl s oems S Gal e oo Slesliul L OIS e b A5 S glaeS 58 0t 6T
235355 e oo S 400 ta 535 JS GLoE e Jish 4 I 6555 65 0 o
slasdl JS sad o goin a1 0 2maa b 5 (s ladS sd 0)liel SBT e
Lol b it 5 Cote eSS 5d Sl olasl salsl Cardy (KK 4 atw cldl Conlous
A dal o | (el 5 (Sl Dk

b i Ay STy & das e 0l LT ap (AS) S cas e omie I & 4T (Ll
St Cuie LSS 40 &S tae pb Sl S e S 40 ) S S e slacS s
G 18 Cl 0T e O, pde onl g g Sl b e seS pd 5 2 S
25 eSSt )5 MBS SIS @ els (Saw 5 Carnds 4 S slasS 4E
AL el Rde 5 e S Al s GYb pske 5o Bl alS Ws
(Tsiddon 1993, Ball & Mankiw, 1994, Cover, 1992)

‘gw,\ﬁ%,\sﬁ@p)@;ﬁg@sz;@ujmu;w\t{t:cﬂtﬂjwauﬁdi,;
Olal 53 U5 1 Sy S 5 S gy (6l lin (o Y i "0 e, (e Sl
s e ud.u,“.uhmg@wt{,em@)ﬁ&;”@‘5u.¢§,:,>g,u:,;i: Bhr b
Olpl 55 W5 Olpee p Calbes Jg S 5 Sl 3T s (glaosls 3l oslimal b eCulgs 55 5 355 o
55 ot ) ol 3 s LIS el 4y oSS 6l
@ P Sl Y
S Ny a3 il 4 gyl sasbul aVl slaesls 6,584 L TOR3A) Lol 5 Y 65
13 W o (55 Sy e S b 4 i 1) (§ pt ST S (BB e slaeS s
Gl odowe VLI s (slaosls 3l eslizad b (53 i Aol 5 (VAAY) 70l (gpm 1 ams oyl

WL S a2l 4 VADVIN-VAAVIF (6o 9

1- Perceptron
2- De Long and Summer
3- Cover


www.SID.ir

19 ‘uL.....:L- Foylass golaidl gjlu Jho Dliin dolilad INd

loosls 3l oslizal b byl HsiS A (gl 1y (oshl glaosls sanllas ¢ (1449) 'l 8
Loy Cond o Sl 3 1) (gor 3 555 457 51 OLES (5035 g2 1 A0F-140 YL
Ao el b S S 48 4

,;GDPﬁ\)qu5u¢§}:~o\;\uiz,:\,;\‘.ﬁdudgﬁ;mumwvw\)uuu”ljﬁ.
&S s oo Ol 0Lyl (sasdlles 2wl L5 S andllas Ol ) slasdl (gl VAT =Y 2 A Sl (o5
A o S e 5 e S 4 s e slaeS 52

0 1S ol (godoute VLI (gl VAV -1A40F Lsd glaesls 6,8 4 L (wm)‘@,, )
Conds 53 0y 8l Lol OO e ho p)5 b blad DS Condy )3 & didkew) a2 )
sl o S S e S b I Rk A 5 o 5 3 s

o3Lizal U 155 03 I glacamlin 0 limel S 3" Ol gieas lallan 53 (Yo oV) g sl g |ghonls
i Jy S pi i SISIVAR 5 6Kions s Jde 5 120V-Y 1 FA sailale glaosls |
Jip bl 53 a8 das e OLES DLyl Galos guls X3S cwy 2 1) 2555 5 oy Sl Lards o
Wl ot S 5 1 568 las 55 Llowd 1 ite glaeS ph > Ol ]

iy 4 3l o3limal b gy .55 oylal (OFA) il ganlllan & 015 oo Jot1s Slalllas (gate) )3
SIS OMANYVA Sl goy5 @l SUR gy 5 s b Jias cosb i e 53 sline
63 allan b 5 ST sy Ol sl 3 1y R Mg S e s ote S 58 0Ll
Wl s frn (S (e G bl (e (0 J g e LS 5 iae a5 S0l DS

AYAY-AYYA ladle 53 1) blwd 5 W5 5 Js @laeS o 0,laul Ol 31 (WWAF) 5 a0
e (ki 5 4Bl Al 5 ) b Ol 1 a5 S 5 o sanlllan 53 (55 el 03,8 s
bS5 lptal g el 03,87 3505 e )3 (SSlme e Sl sl L1y (J g slacS 58 503 S
LS o Ol andllan pl Sl o Tty ol el SIS = Ko 5a kb a0 adlas ol s 50
2 s ol Yy St S 1 i A5 e g GlaeS 58 )8 1 Ol
S e S GaeS 1h 4 s g S5 S 4d e slagy 1S sl s (N

Al A g (g Rhe

1- Karras
2- Rhee and Rich
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1- Artificial Neural Networks
2- Feed forward Neural Network
3- Recurrent Neural Network
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