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2- Efficient Market Hypothesis.
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1- Bias.

2- Fama.

3- Fama, E.F.; "Efficent Capital Market: A Review ...," The Journal of Finance;
pp.383-417.

4- Weakly Form.
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3- Tehran Price Index.

4- Mean Orbital Period.

5- Hurst, H.E.; "Long-Term Storage of Reseviors”, Transactions of the American

Socity of Civil Engineers; pp. 770-308.
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1- Chaos Theory.
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1- Tentative Model.
2- Dickey - Fuller Unit Root Test.

3- Statistic.
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3- Functional.

4- Back Propagation Learning Rule.
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Next Price Prediction using 3 Layer Neural Networks
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Daily Returns and its Prediction using 3 Layer Neurai Networks
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