» (L',

s1aba @lyoly guayon cylajlu
SECURITIES & EXCHANGE ORGAMIZATION

SN s s i Frr e ra

» P " . ot e N /
u!///')bru'/}!u/}‘/)wj AILT2 A

Uy.f;’uy.duﬂf

® N & 7 0/00
SWIa Wb ssd  riore ru :ub{&"f/

ot s s |




o.)—_;_.f%

onoe soasub o né cledio g VNAR) Gigmosrsgs s sledae wlly dllie ol
sl 005 sy 6 s 23 el - M <8y plo Vastigs oty g0 iesian
5 Uioel GeSU VY Jlo pgd das jlond Cuf ied Cledbl uoluly ol uas 4Sid
L aY dw uae 8405 K g fodlatnl o S i g gildie lp AR 3 s ]
Ol ol il el 0ad 4B )5 S i St iledas e las Ll g 6B
Voo 1115 13 36390 (sl )l Lus gzlcianl bl g ol S5l VaaT ot 5150 a8 LAR e
5 S 4 o iy Culd) jeb 4y s aSed s e Jio aST b 9,05 1) plows Cuosd
ebly olgis 4R (rass 033l 3)50 63y 3 ol ald nl 13 29290 slagSl ol
cobls bl RT B)5m e .ol odd dule i 5 owess aul) 5 Sles [l
3,Shas dlime (sl 0392 w2 3y90 (omas 85us Jho 13 Cuond Wgo aul)d s Lo gl Seil
Moleg Bhol g 53 lectend 53y 40T, (3ladan )3 e (slaaSid oz jl g (Jasyé (sleduo
ool (Jad Jgame sl 5l e sl oI5

1. Auto Regressive 2. Artificial Neural Networks
3. One Day Return 4. Efficient Market Hypothesis
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1 - Neuron
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1 - Function approximation 2 - Pattern recognition
3 - Nonlinear forecasting 4 - Lapede and Farber
5 - Chaotic 6 - Time series

7 - Efficient Market Hypothesis 8 - Random Walk

9 - One Day Return
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1 - Conditional Expected Value 2- Auto Correlation Function

3- Partial Correlation Function
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1- Dickey-Fuller t-statistic 2- Detrend
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1 - Back Propagation Learning Rule 2 - Generalization

3 - Look up - table 4 - Bias
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1 - Hyperplane 2 - Steepest Descent Gradient
3 - Local Minima 4 - Feedforward Neural Networks
5 - Nguyen-Widrow 6 - Model validation
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