QVZFV4T4PWMW « eBook # Effectiveness of Neural Networks in Forecasting B.S.E Sensex Index

Effectiveness of Neural Networks in Forecasting B.S.E
Sensex Index

Effpcnivenieds af Neural
Betworks in Faredadting
8.5 Serex Index

() EANRERY

Filesize: 7.74 MB

Reviews

This pdf is wonderful. It really is writter in simple terms instead of hard to understand. Its been
developed in an exceedingly simple way and it is just after i finished reading this ebook in which in
fact modified me, alter the way in my opinion.

(Ollie Powlowski)

DISCLAIMER |DMCA


http://www.urlibrary.site/disclaimer.html
http://www.urlibrary.site/dmca.html

QVZFV4T4PWMW » PDF # Effectiveness of Neural Networks in Forecasting B.S.E Sensex Index

EFFECTIVENESS OF NEURAL NETWORKS IN FORECASTING B.S.E
SENSEX INDEX

To get Effectiveness of Neural Networks in Forecasting B.S.E Sensex Index eBook, make sure you
refer to the hyperlink beneath and save the document or get access to additional information which might be
in conjuction with EFFECTIVENESS OF NEURAL NETWORKS IN FORECASTING B.S.E SENSEX INDEX ebook.

LAP Lambert Academic Publishing Nov 2011, 2011. Taschenbuch. Book Condition: Neu. 220x150x4 mm. This item
is printed on demand - Print on Demand Neuware - Since stock markets are volatile, dynamic and complicated,
forecasting stock market return is considered as a challenging task. Nevertheless, researchers have developed
various linear and nonlinear methods for effective forecasting. Among these neural networks are most suitable
for forecasting non linear and chaotic relationships among variables. The current study attempts to forecast
the future returns of B.S.E, highly volatile index, with the help of conventional method i.e. ARIMA (Auto
Regression Integrated Moving Average) and Artificial Neural Network M.L.P (Multilayer Perceptron).To examine
the efficiency of the models, MAD (Mean Absolute Deviation) and MSE (Mean Square Error) of the two models
are compared. The study results revealed that neural network is better for forecasting in comparison to ARIMA.
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