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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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[B:17:11PM: Architecture search completed.
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8:27:25 PM: Network training completed. 3] ﬂl

Ready for querying. . .
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