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Abstract

Comparison of efficacy of neural network and genetic algorithms in models
predicting stock prices, case study Mobarakeh steel

Predicting the future is always a necessity in daily life and Common in many
science as a field has been. One of the areas where forecasting is important to
financial and economic issues. The purpose of this study is to predict the stock
price of foolad Mobarakeh using Propagation neural network and Artificial Neural
Network combined with Genetic Algorithm with variable affecting and Compare
this model Together . With this study, the factors affecting stock prices
Mobarakeh, oil prices and the dollar price of steel billet was considered, and the
models was run. The results show that Performance of each model to predict the
stock price is foolad mobarake. The results of the model propagation artificial
neural networks and artificial neural network model combined with genetic
algorithm suggests that artificial neural network combined with the genetic
algorithm has better performance.

Key words: Stock price, Neural networks, Genetic algorithms
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