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The Effectiveness of Predicting the Palestine
Exchange Index Using the Artificial Neural Networks
Model In Comparison with Autoregressive Model

Abstract

This study aimed atpredicting Al-Quds Index of
Palestine Exchange (PEX) using Artificial Neural
Network (ANN) in comparison with Autoregressive
model (AR). To do so, daily data database is used
covering the period from 3/1/2010 until 28/2/2018.
The main finding of this study is that ANN model has
better forecasting performance than AR model.
Therefore, the study recommended using ANN to
forecast Al-Quds Index of Palestine Stock Exchange.

Keywords: Forecasting, Artificial Neural
Network Model, Autoregressive Model, Al-Quds
Index, Palestine Exchange.
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1211 5 0.185335 3.284229 3.551295 5.395637 5115282612 |0.984875 0968188 Alliterations done
2 [2-71] 29 0301366 3.054903 3.393674 3.318228 -8165.001442 0.988818 0.976607 Alliterations don:
3 [241] 17 0.255141 3.027392 3.332545 3.919395 §201.213916  |0.988466 0.97467 Alliterations done
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3
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3.318228
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Quiput name ‘v: next [ ‘
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[B:17:11PM: Architecture search completed.

|Readhy for training.
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Dataset errors Network training complete

Metwork architecture: [2-7-1]
Training algorithm: Quick Propagat
Number of iterations: 2001

Time passed: 00:00:13

Training stop reason: Alliterations
IThe best network was tracked anc
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4, 2909
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271
Quick Propagation
done 4 m [

EH

Absolute error:

Network error:

Error improvement;

Iteration:

Training speed, iter fsec:

} H B H Architecture:
' S : f ; Training algori

0.26631 2.394492 4.522674 6.650856 8.770038 10.90722 13.035402  15.605620  18.355857  21.01608 | Training stop reason: Al

Error Distribution
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4:18:40 PM: Network training completed.
IReadv for querying.
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1533 |522.35
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1557
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Visualisation
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Actual vs, Output | Scatter Plot | Confusion Matrix | Error Dependence |
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Mean:
Std Dev;
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R-square

Correlation: 0988933
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41626 |437.095344 0.001079 0.000002
603.03 562896173 22014262 0.052886
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8:27:25 PM: Network training completed. 3] ﬂl

Ready for querying. . .
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