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1. West Texas Intermediate
2. Autoregressive Conditional Heteroskedasticity
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1. Artificial Neural Network
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1. Feed forward Back Propagation Network
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1. Elman Back Propagation Network
2. Cascade Back Propagation Network


www.SID.ir

89 oylos solaidl slocaslow 5 Lo ing}s doliliad Yoh

" 4Bl el (g 7y 4 P Y
V48 (ESal) Sl 35 O 4 35 4Bl mnd O g § 5 K8 JS L

i)

Jﬁ@aﬁw‘ﬂjc‘j)‘wkwgﬂ;J@Jé

2Y,(D?/26%)

D! =(X-X)".(X-X)) s YX) = "
> (D}/20%)
i=1

S Sl sl K510 s s S Glresls s 1Y (35,5 GWesls Lls X (B Lty 5o
el X N3 595 2 Y038 O 85 G dlaly iy 53 .S oa Sl 1y G sline sl

do S i Bl 4 e Ll 5 o0 3de w1 5155 Olg 4N eslinal Dlallae ol bl

L opmorenikd oslil 34 ¥ 5 Y o) glaaY sluws 3l andllae opl 53 10 (V448 (b g 5 1 2ulS) 544

oslid (gt 5 ST S5l =8 5 55sT Wl 53 51 (V00 (oS,) Sldllae ST 4 4 g

...\;“:Jf

1. Generalize Regression Network
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1. Autoregressive Integrated Moving Average (ARIMA)
2. Autoregressive

3. Schwarz Criterion

4. Autocorrelation Function

5. Partial Autocorrelation Function
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1. Warm up
2. Forecasting Sample
3. Root Mean Squared Error
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1. Mean Absolute Error
2. Mean Absolute Percentage Error
3. Diebold-Mariano
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