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Study Series Stocks Exchange by using PMRS , ANN , and ARIMA

Abstract

It is well known that the processes of countries development is
the process of planning and setting future plans. This demands the use of
advanced statistical styles. So , we have conducted a comparison between
three methods,namely;Box Jenkins (ARIMA),and Pattern Modeling
Recognition  System (PMRS)which is a modern to know the relation
between the current values and the previous ones and the Artificial Neural
Networks (ANN).These three methods were application on the Iraqi
monetary market for the year 2006.The Results showed superiority of
artificial neural networks through error criteria used.
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Partial Autocorrelation Function for C1
(with 5% significance limits for the partial autocorrelations)
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