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1- Data Generating process
2- Sims

3- Artificial Inteligence

4- Pattern recognition

5- Classification

6- Control

7- Neural Networks

8- Machine Learning
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1- Moshiri & Cameron (2000)
2- Kuan & White (1994)
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1- Adaptive Expectations
2- Autocorrelatin Function (ACF)
3- Partial Autocorrelation Function (PACF)
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1- Non-stationary

2- Time Trend

3- Granger & Newbold (1974)
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1- Mean Loss Differential
2- Diebold (1998), ch.12
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2- Ahmadi (1994), Moshiri, Kohzadi & Cameron (2000}, Kuwan white (1994)

3- Radial Basis Function Networks

4- Recurrent Networks

5- Moshiri, Cameron & Scuse (2000)



[ vAY l r'm ot i e gl S 3 00kiiaat L (3t p y 93 ita sty

,0 a8 Wileals laile g, oyl 0ges solazlcath T3l Glaial ¢ ' Sutig sl b,
ilodgy 3hge sl (o g (Joy slo bl glojeiie (i

2% e slas pm sl e Gl aile lgi o ) (omae (slaaSd glo Jaa Y
o) S sl Joe 10 &5 &g Glas aidl ol (sl S 5935 08 sl Ja 098
ailgi oo by (Sl et DSEHVAR (500 5 (g S5l wiile 0 it i
Jloel B 595 e 55 orae (slodSd (lo Jue j0 il aziilo S 925 (gl
2 599,9 sl it il Az ya aS Wlosls ylis pudioe Sy iCdide 0wl
g anlys 5580 o Gy Azl ll 415,5 jp0 S 5500 (slaay ks 4l
$losog,g 4isS ya L sras (laald laJus aF dgai ool plg g3 e onlnle
s (o ssbandl slacs 95 1, La Tl g 009y (oo (i ey 4 508 olgsdo
LS, e

a5 Sl ol 3l sl A3 s ol j0 omae (slaaSLl (sl Jus a5 S 0gusee
laoly, clde d (b s Dlpnd 40 e | SG pa et i (et
T il Jaloni g 43520 plal 1 g o 00ls Sl Jaa a2 0002y
(Flions e ol )0 il s pe (e oLl Jglute (sl Joe 22,
yolo Jlo 53 45 Ly, el Sy Sl 50 Cat s 4y 5 ] Dol g 428 500500
absl byl oo aS ol ol 51yl 098 o eolenl ol il 5 49320 5l
330 yd s e 3 9905 dumglile |y Joo 0 SLas 1(599,9 (sl pitie 0903 oS Ly
st olojaraz gl el (nl L5 peedl oyt & it jph pas b gl
- g SYoho ol (Soe (grae SlaaSd loJoo by gm i 9 s 50L
Slatons plonil oy a5 Glowloee (6551955 g0 pw 28y 2y b g s p Jlai 4y 008

0,05 0929 dwey ol jo Shae Ieswciitenls ralfoald 4l

1- Genetic Algorithm
2- Fazzy Logic
3- Sensitivity Analysis
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1- Kuan & White (1994)
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