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2. Simple Average.
3. Moving Average.
4. Exponential Smoothing.
5. Auto-Regressive Conditionally Heteroscedastic.
6. Generalized Auto-Regressive Conditionally Heteroscedastic.
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1. Tentative Identification.
2. Diagnostic Checking.
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1. Kohzadi and et al. (1995).
2. Activation or Transfer Function.
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1. Sigmoid: f(x)=
2. hyperbolic tangent: f(x)=
3. Feed Forward.

4. Recurrent Neural Networks.

5. Kuan, C. M. and H. White (1994).
6. Bias Weight.

7. Feed-Forward Neural Networks.

e +e”

8. Recurrent Networks.
9. Radial Basis Function Networks.
10. Multilayer Perceptron Networks.
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2. Training Set.
3. Testing Set.
4. Mean Squared Error or Root Mean Squared Error.
5. Mean Absolute Deviation.
6. Mean Absolute Percentage Error.
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2. Tayebi.S.K and L.Bayari (2008).
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