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and technical indicators for predicting the movement
of historical stock prices for one day, based on the
modeling of some technical transactions to reach the
future price of the share within a day.

The research focuses on the possibility of building
a neural network model based on the modeling of some
technical transactions to predict the future movement
of stock prices.

Keywords: Artificial Neural Networks (ANN)
, WEKA Ada, Stock Market, Multi - Layer Neural
Networks, Reverse Propagation, Data Mining, Stock
Movement.
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Abstract

The need for the existence of specialized
institutions contributed to transferring funds from
entities that enjoy a surplus from them to entities that
suffer from a deficit and that can collect these surpluses
and direct them towards investment areas as the traded
financial instruments varied. The most important of
which was the common stock being the most prevalent
in the financial markets where the success of investment
and financial decisions depends on the availability of
the necessary information for decision makers that rely
on logical scientific analysis methods. Therefore, in
the fields of artificial intelligence, neuronal networks
have emerged as one of the techniques of data mining
that helps in discovering previously unknown patterns
of large amounts of data, and accessing interpretable
models in order to extract knowledge and support the
decision - making process.

The research is based on the use of the WEKA
tool, using the multi - layer perceptron of the neuronal
network, multi - layer network with a reverse spread,
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78.1341% 268 eSS Lataall o Vol Lo
21.8659% 75 cobla U< Tiiaall o Yol s
343 = Maal) I sl
.6146 Kappa Jolas

268) manall Ciyiatll oY sae W Gag (2) Jaall

78.1341%) 2y siall Ltnus s HLaaYly opuill degans b
siall iy (75) laall Gaiatll o¥la sae Loty
iy (343) L oMo KW ¢ sanally (21.8659%)
s L oo suady ((0.6146) 4l (Kappa) duslaal
Aalaall asilly Zadsiall a8l Guy B3I GuadS g (g isadd
lia Loy wuly LalSy (+1 =1 ) o aaas Jolaall 1aa 3aly

—_— o~

L

iyl uaddy ‘G;mj cavatll G.BJ,AS Gy C:..\b uJ\_J.E.A."
UL (3) a8, Jouall mase (= 1) Slotue 5030 many
il 880 e 8 puaall Luliastl)

Qb e JUI Jyaally (Cross validation fold10) ,Laay!
Jaally olaa¥ly cosutll Ldae e AU 8 prnall G5
coutll Llae (e a3l 40 pranll il L s g (1) a3,

LLaayly
(1) ds>
LAY g il Ales oo Al A gaual) ASpA Ay
Olya sus Qi plidallsee axlaill Juxa
NPT Hidden dde}onligjr:t-:én? Learning
Eqoch Layers Rate
1
3000 3 P

ahyss vae e aanl slaie) Gludl Jouall oo aads
s Jyasl i (3000) cialy 35 sl 2l Cyyull
Jaol o3 ca clipathl phall bugy dies T J3Y Uaall
s oS Lo J31 3550 US (3 Waall Juns Jany ¥ (0.2) L3
Sl 5 <al ¢ (0. 1) anlas Jurs S Gugouall £ isaill Lpwlis
o8 ol ssa s Lllaial Cigiat) juis oY ik 3
I Jsasll olide (3) Ll ladll sae sl lhsY)
Sy Gyl alae ana®S el g (2) Janl slhall Coagll
A sl K2 5 gl

(3) ds>
il de ganal Ciiatll 48 Juualds
TPRate FP Rate Precision Recall F- ROC Area Class
Measure
.869 158 816 .869 .842 901 up
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