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2- Auto-Regressive Moving Average .
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1- Generalized autoregressive conditional heterosedasticity.
2- Organization for economic co-operation and development.
3- Error correction model.

4- Auto regressive distributed.
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2- Autoregressive conditional heterosedasticity.
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1- Mean Absolute Error.

2- Mean Absolute percent Square.

3- Threshold autoregressive conditional heterosedasticity.
4- Root mean squared error.

5- Dynamic Diseguilibrium Adjustment Model.
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1- hidden layer.

2- Supervised Learning .

3- Unsupervised Learning .
4- Error Back Propagation .
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1- Kuan & White.

2- Universal Approximator .

3- Pesaran, H. M. & B. Pesaran .
4- AR: Auto Regressive.



@ v Giwdue 3 ARIMA Jow g cmas sasuis o ySos gdus lio
N

L plpdas (Ghge ;o ailoe Sy (ke Moz Slasiy (655 S5 (g4 o

oS (6l Ygonn 355 0 ARMA alj3 & a5 ARIMA ail )3 s 5 jio

s )l S 555 e ooliul S = oSL e, 5 ARMA 5 ARIMA (55l
Aol oo B3l CBS adkid g eed (olulll sdl> 6

S oslii sl U Ygane S e uSilos o ez laad g 5ees,S, 355 Doz slass

- S Joe ol s (PACY (55 (Stansss (AC)! (Siranogs ol

3975 655N it sladoe Cel (Sas a5 ol ol 5l Ll 05 o drnlire 5150

loalal s Lwgi Lo Jors ol chigd ools gz 5 553 (g5l Ly a8 arsl arils

o cewlio gudglu;g‘x};@n b e -5leis b g g_i.:leT

il ails ) cp i =55 led b g ST (go,lel Jladie (1 50S 45 09 o

b oo (o 9 (>1,0 -4
S aliey Do ar Syl plCd s Cuad (gl (pl o eolatul 5550 glaosls
S F ooy | osalin 2008 game 3 45 wo o5 2000/9/22 15 2003/9/1
Woleasds WSis Lisu 90 5 Laools ool il sl s 4 Sogl colu 5l laosls
Ll 5 isael el 200019116 b 20031911 g0 05 2 bogs e sloosls wons
e sislie 5 i el (sl 200919122 5 200909117 5§ ogs i 5

565 oo 3 o3l 3,50 ARIMA aiyl8 by iy o (450

ARIMA -1-4
(o) § = 2ble il ARIMA aliwgay Sl g sloools oo ion ¢l
L Gloj s eyl saalllas o 055 o s (d) (Kbl (54550 5 (om0 2
5 Ulo CADF) 4l oo J58 =00 5] bl (1) 5 o (5,5 Jolis
o3liztwl L {p) S e paSilis oz Sl 5 () ga ) p095 SMaz Slass s
~SL d2le el 1 (PAC) 552 (Staran0s3(AC) (Stconsgs o5

1- Auto Coloration .
2- Partial Auto Coloration .
3- Augmented Dickey-Fuller test statistic .
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1- Mean Square Error.
2- Multilayered Feedforward Neural Network.
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1- Mandal et al.
2- Mean Absolute Error.
3- Mean Absolute Percent Error.
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