VEV-1AY Glades / Ar Glicatls g 5lgs/ 0A 0 jlacd [ (sobuaddl Cilidias diawe

| «$ b (s oo jloolaiwl b oyl ysl o9 (St (s
* smas Al g oy g g

€S yuln Spman 535>
bl e o8l slasil oaSlils ke Sla yae

835y

yilws g u‘)‘..kf....uL.w She Glosa g Cuounl 5 golans! (S slapuite O ;9 el
danyi 595065 o i sla e sl sladns jo ol )5 1l 1 950 soluaist slaasly
sla o asle L Jghaie slaJae Slilge 4 sl atastls ;K008 U ol 4 g aily
Lo 50 (Foame omac sASD Slaie Cod (6,50 gl fae (Sl sl 5 g
aghd 1 oelSl S )5 Al Jue ol lead 48,5 54 (Jo 9 (e sl pitie (o Gl
e ) lapaie o dadley i geelS Slasbone S pu jHoolamil b sz oLl jie (5,800
oo S T2 51 analai ge oolind (T 00lin (pn ey (sl 0 519 43,8 0y il oazen
lemlore o by 1 0slitnl ko yaie 43 bogiye (55l 29,8 1 T 5351 4 ol ga B Je o
5 e SL0aS sl Jae (58 oMo llia (] 10 390 0, sl (092 a9 (sl
Shoolia Ly lhml 53 )05 (st Gy Sl (s 45d oo S bl o gl 0,015 895
a8 S CJ-‘ j‘ gsﬂ"" sl Cansdds @L‘S IRV PR ‘).?49 @L,b (IYYA-ATYY) ,_gbbJLa wledtbl
Obel 510,99 0385 (s e 50 (5530 9 )Skes 3)lge I 58 rae sloaSd slaJe
505 395 613, & Ea

Low3ly 2,15
ol Gle sla s slaJos | 5 )l sl Jos ] £)95 ] (Gt

plnst bbb adte o8l a3 sl b b o Slidou T S s el
3 abanl s OF slas u,\S gt el Oige Cow dlaa Y P VR P I WL PR O N W
23 bbbl adhe JBuls slazil 0aSits stuazil o8 als (b gl 48 parms 03 53 " S50

Wl 0 ug\a\il‘\‘&q.;



$obualibl cilialiad dlas T \PA

ayads

S yaia (1 polie (i iy «(s0LaBdl oSt (510,18 12 froen 51 (S
ESte e Ly lg8 ome |y (g0Laz B L;Lmda..a D Ll (g0l 3l
O 5> (goladl Juo S ST “Swf e ol 1B 543! °)5*° Mgtz i
Ui yeie By 5l oo it st 4 5508 Lyt 309 Lo jaiin (o 39250 Lol
o 9 (I3 Ul 0,Skee Ly (golatdl gl i i Gy Dbl 5
§ Lacdgo 15T p5lo Jlo 50 and 00,5 55 5038l hisier oy Sonmn 928
4139790 wbg slivs By a1y (Lo 5y 5 (o slotasbins 153550 Loy
50,5 g (solandl sadS sla puatie 5l Daa wily g oligS sla S e (Ll 2
ST YO PSR TN OO SR UL SN IPURVIREHLL N L RO
Casilign s90 ) alazil g ge bl b el iy 5 Joy 5 Jbo slocasbow 2y 5|
Tl ) Wl o Lol ol

o KiST g Lo e atn; 0 liaioes L ond 00 ey _imont] (o
9 0595l 45 (g yglods 2igd alge (g2t QLB L el A0S iz 5O (S
ot 50 ol sl ey 8 b Jase sl i g0l slalll g i szl AR
3 99750 B9, 3 oS Anwsgs” Juolor s gliss (il 5l (50 bl oo 4
WAt (S Lo 50 5 jem a5 paz rollis all gl 5 K00 (S
e by e e sgolanBli il Jue 40 Johate g giw o8 iless
(ABaziSly s 5l pel csobadl sloasly (Mie 25, (slive v g5kt sl i
ot 0,81 b yLilootaz 8l .ot 0090 (soban 8 oL liKiwbi ulﬁ.\....:‘.ﬁfa_a
WDg7ge gy el )3 (gt s SLadl goiie (sla by il eolinul L vl
(U stin a3 g ol b (oriead 3 Ay (510 e 1 pp0lia g
a5 015 43,51\ igd ga ounals (5,55l (slaJoe legs aSla Jae ol 5l (sobasil
sl (orlive St Slgie do (el BLod 5l g 039 092790 &by (ol S
i) 50 ciliwbie  Jg ailazs ) 8 15 oslaz ol )50 (sobaz 3l g kb
IS (gl & 095l Abge iz Ao it ey



V¥4 i Bl (slaJss 3 oaldicl L gl yab 2 ) 93 Saspbiag

OISl (sl (St e 09578059y Carel ()b 3l g s (SlS al 9929
3l e sl iz oo g Ll g 05 4 i pogas (A3u 5 (b g0
St Uty aia g iaguiga  gloj Sacs w4 legi a5 olEw0 ol j0 Dgei palyd
S50 S jlee 45050 oo LIIAS Liog bage 41 a5 5l e (g0l (gl jeite
adS s s il ] a5 gy o Siledlol 4SS gl (solazdl pine S aSLl
Lg‘)g e u'.‘.f“‘t.59§ AV Ogu g0 Q‘ 6).‘:-?;}1‘:’ q)qu.odcml Ls‘:‘l.lo‘.:.}')‘glbk;.zf
dfdd.:.ﬂ)é OIS:".’)'?I LAV CJ:’“ b RSP TETINC SR Vo) QT S9> O‘M oy
olie (g g 0,5 @28y iy g (3820 e G 4 bogyje polis ] (gline
R N e 2olg3t S sl HI yuitio o ST
e Sl 53 Jolge polas (ornd s et 0321 Bhore 4y &S ol (5l 0 Les
s bl LS)LQSOQL&:L»‘ cabils s&s)’&i:.a»L:.w &y ‘;\I g MR pod L,)]aa 2,90
S0 O 5ol Joa aiile o pin iz Glojy slas y sla e il (390 G
sl 00 185 0 338,83 ,20 T(VAA ) amn Janugs a5
slazdl bl o Gle slags yus slaJan Shilge 4 55 (5,%00 oBss 3
Oy Jaa‘s) “‘_scw u?:s.b )| oolazwl L\ U|93t5‘° L).' éJa as Gl 00 w,lg LS')J‘.')‘S
Ot b ol 3ls 818 Panals lawgs il ey wiz paly lajeie
a6 eSoly winlyd 5l wlaBl Clds )0 aSslfys (pl dges solinud T polie
b, 18 oottt s y90” ;58550 sty il o T oSl mnsets (sladine 10 quiige
4y ey Vo ams Jaulgl 5t Uloslazdl.clls Jlow 55 Ja8ge Lo s &S
L g™ cptla 5050k ¥ it sloaSed slaJue & legs aS o Jue ! 51 eolid

1- Data Generating process
2- Sims

3- Artificial Inteligence

4- Pattern recognition

5- Classification

6- Control

7- Neural Networks

8- Machine Learning
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2- Kuan & White (1994)
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2- Autocorrelatin Function (ACF)
3- Partial Autocorrelation Function (PACF)
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1- Mean Loss Differential
2-‘Diebold (1998), ch.12
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2- Ahmadi (1994), Moshiri, Kohzadi & Cameron {2000), Kuwan white {1994)
3- Radial Basis Function Networks
4- Recurrent Networks
5- Moshiri, Cameron & Scuse (2000)
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1- Genetic Algorithm
2- Fazzy Logic
3- Sensitivity Analysis
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1- Kuan & White (1994)
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