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Abstract

Most oligopolistic models in the oil market begin with the assumption that OPEC is
acartel. Successive increasesin oil prices during recentyears, and OPEC'’ s inability
to regularize the oil market fortifies the passibility of the existence of competitive
behavior in the oil market. Now, with regard to the intense fluctuations in the oil
market, prediction of oil supply for politiciansand oil companies isimportant. In the
recent years, use of neural networks, along with econometrical methods, of
forecasting of economic variables is a norm. Because neural networks have,
exclusive characteristics like release of statistical hypotheses and capability of
solving complex nonlinear problems. In this article in addition to prediction oil
supply in the eleven producing countries, by use of linear regression and neural
networks, the results of every country are separately compared. The estimation
results show that neural networks are presenting better predictions in comparison to
the linear regression madels.

Key words: neural networks, prediction, oil supply
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1- Autoregressive Conditional Heteroskedasticity

2- Generalized Autoregressive Conditional Heteroskedasticity
3- Rosenblatt

4- Perceptron

5- Classificated Network

6- Hopfeild

7- Traveling Salesman Problem
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1- Rumel Hart

2- Parker

3- Back Propagation Algorithm
4- Feed Forward Neural Network
5- Approximation

6- Prediction

7- Pattern Classification

8- Clustering

9- Neuron
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1- Activation Function
2- Hyperbolic Tangent
3- Logistic Function
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2- Supervised Learning

3- Unsupervised Learning
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VY 0ukS gl gl 003l 3o Pl i Ay S iy

(1)
Cslles (s i dy
ehT@:A{@jf)l@:ak
SASsLEn
Dodd sdaline gl 1€y

e =dy —ay

staﬁJ.AQj)ZW

Py ] 0s5 0 s s K Oy anss

ot S o LS e 0l o T e Sy 353 b o ST 2 51 056 el S
Olss oo o 1y Lol cpl oy ot ol abais 4 Ol g5 g Uast LIS 8 15 Sgr M 53
(Hakin, 1999) s S bl ) ols Lo 51 eslazal b

03U sl MLP (e 4 3 il slagny s SIS 8 3bice o (2130 (s (A8
St 5 Gt ) 53 &S el (LMD 5 S0 oz, 801 sl 85 00 31 S 0 5
3 Sse LM ﬁi)}is‘ 236 S 3 sdeBatal s oslithd OT 51 4K im o 6,5 3L

] -1 !
Wiy =W, —[J° I+ ul] 7 Jge,
059l p=W

. .. " 5 | b v 5 -
AL o 0)s p 4 bt slaGiie a8 o S5 e sle=
ol sl G =1

. Z . A S = A N . . =
3 P S Ay Sl BT S abde G 3 2B e SN

1- Steepest Descent

2- Levernberg — Marguardt
3- Jacobian Matrix

4- Gauss-Newton
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