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1- Exchange Rate.
2- Financial Statistics.
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1- Moshiri and Cameron (2000).
2- Preprocessing.

3 -Early Stopping.

4- Stock and Watson (1998).
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1- Activation Function.

2- Neuron.

3- Layer.

4- Learning Algorithms.
5- Nonlinear Least Square.
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- Overfitting.

- Local Minima.

- Cross-Validation.
- Training Data.

- Validation Data.
- Autoregressive.

- Univariate.
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1- Levenberg-Marquardt.
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1- Saturation.

2 -Initial Values.

3- Box-Jenkins.

4- Auto Correlation Function (ACF).

5- Partial Auto Correlation Function (PACF).
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1- MATLAB.
2- S-PLUS.
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1- Barnett, William A., Alfredo Medio, and Apostolos Serletis, (2003)
“Nonlinear and Complex Dynamics in Economics”, Working Paper.
2- Chen, Xiaohong, J. Racine, and N. Swanson, (2001), “Semiparametric
ARX Neural Network Models with an Application to Forecasting
Inflation,” IEEE Transactions on Neural Networks, Vol 12, 674-683.
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1 2 3 4
AR(1) 0.72 0.77 0.77 0.85
AR(2) 0.73 0.81 0.81 0.86
AR(3) 0.73 0.81 0.85 0.90
AR(4) 0.72 0.83 0.85 0.90
AR(5) 0.72 0.82 0.87 0.90
AR(6) 0.72 0.82 0.86 0.92
AR(7) 0.74 0.84 0.87 0.94
AR(8) 0.76 0.84 0.88 0.93
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MSE Ratio 0.94 0.92 0.92 0.99
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