LI po | 5alS e 50

1P olaud 1AL 1Y C'-'-LLQI-"“ Lga :_::{ ’E-;: "_
-"n IT\N\V Tl
International
Conference
7-8January 2015
9 Gobol G gy SoS 4 (1 ()92 515k GCES 1o Pl Caoud (Dol
s sasl

Tzl s 1 oililan e Mligage plg
b.khondabi@in.iut.ac.ir «:\lgisl cxio olfisls (ulio cwiige 0i)l cwlid IS ggmmiils
mostafaei@yazd.ac.ir <3, olfisls (alio waige goasiisls jholiwl
h.sajedi@in.iut.ac.ir «;lpiol aio olfisls (lio cwiige 0b)) wlid IS somiils T
ouSy
5 Jlo oS b olloplen iz sl Jlb loars; 51 (S plew Seond oy 4 Jbo (Sloj o (i
o S e Sl sladoe (i poyg Sl SLES D plew Sad (S peliie 4 dlie (nl jo aBboe oo
Oarep ras $BaSed b (ol sloadlge a525 (oS 5 Sladoe Vaiz 9w n (orae SLaaSed e )55l et
e e dapl @l () g e ol (bl 5l B ciloselyo 1ol @ s 18, J5S (omae (4500 9 Vi
AP (o Geizmen g JUSew hjlon dedly) JAUS dine) 50 aze )3, J S (cvas (oS 358 (Brne ol (0l sl
e 65 p e s @l Cuslosls las 3g3 5l (LS lao )l s Sladllas yo 1) (093 QLI 0l ye 5l el
Oliiss Joe al S 4 a8 S8 5 an i b slaliee a4 azgi b anilioe adaiz oien (ras oSl

Sl plmil 15 oye Sk o 1) 6550 9 380 Sladim i

oS’ wlals

e slaaSed g lel sladse s s I3k (st Sy s
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ABSTRACT

Forecasting of financial time series, especially stock price predicting, is one of the active fields for
researchers, shareholders, financial firms and governments. In this paper, in order to predict the stock
price of companies in Tehran Stock Exchange, models of auto regressive integrated moving average
(ARIMA), multi-layer perceptron (MLP), and hybrid models of principal component analysis (PCA) with
multi-layer perceptron and cerebellar model articulation controller (CMAC) has been implemented. After
evaluating the results of these models, the best model for this purpose is introduced. CMAC neural
network in robot control, signal processing and forecasting stock index in Japan’s stock market has shown
good performances in their previous studies and applications. The results shown that the MLP model is
prominent for this case. According to error criterions, it can be concluded that we can apply this model
for accurate and effective predictions in Tehran's stock market.
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