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. auto-regressive integrated moving average

. artificial neural network

ex-post forecasting

ex-ante forecasting

box-jenkins

. stationary

non-stationary

. unit root test

9. akaike information criterion

10. schwarz bayesian criterion

11. hannan-quinn criterion

12. integrated of degree one

13. Regression Specification Error Test (RESET)
14. ramsey
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17. Mean Squard Error. MSE = % (P — A)f

18. Root Mean Squard Error. RMSE = ,/% SR — A)F

VT EP-a)'
A3 TPy AT

20l Bl et ity ol Sl Sl beneSiy A P ol s

TIC = Theils Inequality Coefficient .\4

Ay ‘))[A)' [T

&l

1. Ghasemi, E.;Asadpour, H. and Shasadeghi,“An applica-
tion of neural networks to time series forecasting and its
comparision with ARIMA Model”, the Iranian Journal of
Trade Studies Quarterly, (14), pp. 87-120 (2000).

2. Shackeri, E. “Effect of exchange rate uninfication on eco-
nomic variables”, The Journal of the Research Center of
the Islamic Maglis, (32), pp. 26-41 (2001).

3. Menhaj, M., Principles of Neural Networks, Tehran; the
Amir Kabir University of Technology Press, (2002).

4. Moshiri S. “Predicting Iran’s inflation by using structural
models, time series and neural networks”, (58) pp.147-

184,(2001)
5. Asghari Oskooei, M. “An application of artificial neural

network to time series forecasting”, The quarterly Iranian
Economy Research, (12), pp. 69-96 (2002).

S it b el £5 &S Bl (HBly Oppon (mas S

S sy s b 5l cme )l ARTMA sl Jde & s il
oo 3,50 Jalse 5L 5T stbyay oS ol )ll & pliml 635 ot
Bl Jalse 5 1S a oK 55 st i a Sl sl m sbaJoa 5,813
KB a5l a5 350 by (e dlabnl ks, s | bplug seacSslxl
(s sl y oo bb (25 k) (s3dse SIS2a b3 (G Sy sl e
sy Blgoe mae sses 1 Sla JlaelS ] Gugie 5 Sl
G sz S il arg wb el 815 eolinal 550 5555 ot

6. Donaldson, G. and Kamstra. M. “Forecasting combining
with neural network”, Journal of Forecasting, 13, pp. 49-

61 (1996).

7. Ahmmed, H. and Fane, G. “The gains from exchange rate
unification in Bangladesh”, Economic Modelling, pp. 91-
106, (2000); www.Elsevier.nl/locate/econbase.

8. Kuan, L. and White, K. “Application of artificial neural
network in ecnomics™; (1994): www.digital.re. kr/igdm /
issue3 /neural network.pdf.

9. Pokorny, M: An Introduction to Econometrics, New York:
Basil Blackwell, (1987).

10:. Enders, W Applied Economics Time Series, New York:
John Wiley and Sons, (2003).

11. TLizando, P. “Determinants of  the long-
run equilibrium real exchange rate: an an-
alytical model”, (1987): www.worldbank.org

/html/extph/exchrate/exchrate.html.

12. Siddiki, J. “Black market exchange rate in india”, Jour-
nal of International Money and Finance, 24, pp. 318-329,
(2001).

13. Boyko, P. “Single equilibrium exchange rate”, (2002):
www.worldbank.org/html/extphhh/exchrate/exchrate
htlm.

14. Banouei, E.A.“A survey of impacts of excharge rate uni-
fication on price indices, production factors and standard
of living”, The Journal of the Researc Center Islamic Ma-
ilis, (32), pp.26-41 (2001).

15. Pourmoghim, J.“Determinants of the Black Market Ex-
change Rate in Iran,” the Journal of Eronomic Research,
(54), pp. 83-104 (1999).

16. Tayyebi, S.K. “Economtrics modelling of import dem-
mand in developing countries: the case of iran”, Unpub-
lished Doctoral Dissertation, University of Wollongong,
Australia (1996).

17. Engle, R. and Granger, C. “Co-integration and error cor-
rection: representation, estimation and testing”, Econo-
metrica, 35, pp. 251-276 (1987).

18. Wooldbridge, M.J. Interoductory Econometrics: A Mod-
ern Approach, Third Edition, USA: Thomson South-
Western, (2006).

19. Rumelhart, D.E.; Hinton, G.; and Williams, R. “Learn-
ing intenal representation by error propagation”, Parallel
Distributed Processing, pp. 318-362 (1986).

20. Pindyck, R.S. and Rubinfeld, D.L. Econometric Mod-
els and Economic Forecasts, Third Edition, New York:
McGraw-Hill Inc, (1991).

o o seled Ll

ooy ol dbn):i;a SRR 03 Ereas eal L;LAAS\.:,L 6_,:5)[545



