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ANN

Abstract: 

 

The aim of this study is to use ANN to forecast Qatar stock market index value. To do 

so, daily data are used covering  the period 9102/00/00 until 9190/09/12  We use back 

propagation  algorithm  for training and multilayer perceperton network  for forecasting. 

 The main finding of this study is that ANN model has better forecasting performance . 
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Variable Selection

Data Processing

Divide Data Into Sets
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 Training 
Back Propagation 

Online Algorithm Learning Rate
Momentum Constant =0.1
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