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Applied Artificial Higher Order Neural Networks for Control and
Recognition
Extreme Value Theory (EVT), GARCH MODELS, Hypothesis Testing, Fitting
Probability Distributions to Risk Factors and Portfolios.

Artificial Intelligence in Financial Markets
Wavelet Neural Networks
"This book discusses the viability of applying ANNs [artificial neural networks] to
problems in the finance domain using Australian financial data. It focuses on two
particular areas: predicting distress in credit unions of New South Wales and
modeling the Australian/US dollar foreign exchange trading systems."-- back cover.

Mining Data for Financial Applications
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A step-by-step introduction to modeling, training, and forecasting using wavelet
networks Wavelet Neural Networks: With Applications in Financial Engineering,
Chaos, and Classification presents the statistical model identification framework
that is needed to successfully apply wavelet networks as well as extensive
comparisons of alternate methods. Providing a concise and rigorous treatment for
constructing optimal wavelet networks, the book links mathematical aspects of
wavelet network construction to statistical modeling and forecasting applications in
areas such as finance, chaos, and classification. The authors ensure that readers
obtain a complete understanding of model identification by providing in-depth
coverage of both model selection and variable significance testing. Featuring an
accessible approach with introductory coverage of the basic principles of wavelet
analysis, Wavelet Neural Networks: With Applications in Financial Engineering,
Chaos, and Classification also includes: • Methods that can be easily implemented
or adapted by researchers, academics, and professionals in identification and
modeling for complex nonlinear systems and artificial intelligence • Multiple
examples and thoroughly explained procedures with numerous applications
ranging from financial modeling and financial engineering, time series prediction
and construction of confidence and prediction intervals, and classification and
chaotic time series prediction • An extensive introduction to neural networks that
begins with regression models and builds to more complex frameworks • Coverage
of both the variable selection algorithm and the model selection algorithm for
wavelet networks in addition to methods for constructing confidence and
prediction intervals Ideal as a textbook for MBA and graduate-level courses in
applied neural network modeling, artificial intelligence, advanced data analysis,
time series, and forecasting in financial engineering, the book is also useful as a
supplement for courses in informatics, identification and modeling for complex
nonlinear systems, and computational finance. In addition, the book serves as a
valuable reference for researchers and practitioners in the fields of mathematical
modeling, engineering, artificial intelligence, decision science, neural networks,
and finance and economics.

Building Neural Networks
Comprehensively specified benchmarks are provided (including weight values),
drawn from time series examples in chaos theory and financial futures. The book
covers data preprocessing, random walk theory, trading systems and risk analysis.
It also provides a literature review, a tutorial on backpropagation, and a chapter on
further reading and software.

Neural Networks in Finance and Investing
Neural Networks for Economic and Financial Modelling
This research examines and analyzes the use of neural networks as a forecasting
tool. Specifically a neural network's ability to predict future trends of Stock Market
Indices is tested. Accuracy is compared against a traditional forecasting method,
multiple linear regression analysis. Finally, the probability of the model's forecast
being correct is calculated using conditional probabilities. While only briefly
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discussing neural network theory, this research determines the feasibility and
practicality of using neural networks as a forecasting tool for the individual
investor. This study builds upon the work done by Edward Gately in his book Neural
Networks for Financial Forecasting. This research validates the work of Gately and
describes the development of a neural network that achieved a 93.3 percent
probability of predicting a market rise, and an 88.07 percent probability of
predicting a market drop in the S&P500. It was concluded that neural networks do
have the capability to forecast financial markets and, if properly trained, the
individual investor could benefit from the use of this forecasting tool.

Applications of Artificial Neural Networks in Financial Market
Forecasting
As technology advancement has increased, so to have computational applications
for forecasting, modelling and trading financial markets and information, and
practitioners are finding ever more complex solutions to financial challenges.
Neural networking is a highly effective, trainable algorithmic approach which
emulates certain aspects of human brain functions, and is used extensively in
financial forecasting allowing for quick investment decision making. This book
presents the most cutting-edge artificial intelligence (AI)/neural networking
applications for markets, assets and other areas of finance. Split into four sections,
the book first explores time series analysis for forecasting and trading across a
range of assets, including derivatives, exchange traded funds, debt and equity
instruments. This section will focus on pattern recognition, market timing models,
forecasting and trading of financial time series. Section II provides insights into
macro and microeconomics and how AI techniques could be used to better
understand and predict economic variables. Section III focuses on corporate
finance and credit analysis providing an insight into corporate structures and
credit, and establishing a relationship between financial statement analysis and
the influence of various financial scenarios. Section IV focuses on portfolio
management, exploring applications for portfolio theory, asset allocation and
optimization. This book also provides some of the latest research in the field of
artificial intelligence and finance, and provides in-depth analysis and highly
applicable tools and techniques for practitioners and researchers in this field.

Advances in Neural Networks - ISNN 2007
This book describes recent theoretical advances in the study of artificial neural
networks. It explores probabilistic models of supervised learning problems, and
addresses the key statistical and computational questions. The authors also
discuss the computational complexity of neural network learning, describing a
variety of hardness results, and outlining two efficient constructive learning
algorithms. The book is essentially self-contained, since it introduces the necessary
background material on probability, statistics, combinatorics and computational
complexity; and it is intended to be accessible to researchers and graduate
students in computer science, engineering, and mathematics.

Artificial Higher Order Neural Networks for Economics and
Business
Page 3/14

Read Online Neural Networks And The Financial Markets Predicting
Combining And Portfolio Optimisation Perspectives In Neural Computing
The field of economics and finance is one of the few areas where the need for
neural network applications is increasing. This book investigates the use of neural
networks in developing real-world applications to help economists and financial
strategists predict the movement of the markets.

Neural Networks in Business Forecasting
Machine learning (ML) is changing virtually every aspect of our lives. Today ML
algorithms accomplish tasks that until recently only expert humans could perform.
As it relates to finance, this is the most exciting time to adopt a disruptive
technology that will transform how everyone invests for generations. Readers will
learn how to structure Big data in a way that is amenable to ML algorithms; how to
conduct research with ML algorithms on that data; how to use supercomputing
methods; how to backtest your discoveries while avoiding false positives. The book
addresses real-life problems faced by practitioners on a daily basis, and explains
scientifically sound solutions using math, supported by code and examples.
Readers become active users who can test the proposed solutions in their
particular setting. Written by a recognized expert and portfolio manager, this book
will equip investment professionals with the groundbreaking tools needed to
succeed in modern finance.

Artificial Higher Order Neural Networks for Modeling and
Simulation
Forecasting is one of the most important activities that form the basis for strategic,
tactical, and operational decisions in all business organizations. Recently, neural
networks have emerged as an important tool for business forecasting. Neural
Networks in Business Forecasting provides researchers and practitioners with some
recent advances in applying neural networks to business forecasting. A number of
case studies demonstrating the innovative or successful applications of neural
networks to many areas of business as well as methods to improve neural network
forecasting performance are presented.

Artificial Higher Order Neural Networks for Computer Science
and Engineering: Trends for Emerging Applications
"This book introduces and explains Higher Order Neural Networks (HONNs) to
people working in the fields of computer science and computer engineering, and
how to use HONNS in these areas"--Provided by publisher.

Trading on the Edge
This book explores the intuitive appeal of neural networks and the genetic
algorithm in finance. It demonstrates how neural networks used in combination
with evolutionary computation outperform classical econometric methods for
accuracy in forecasting, classification and dimensionality reduction. McNelis utilizes
a variety of examples, from forecasting automobile production and corporate bond
spread, to inflation and deflation processes in Hong Kong and Japan, to credit card
default in Germany to bank failures in Texas, to cap-floor volatilities in New York
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and Hong Kong. * Offers a balanced, critical review of the neural network methods
and genetic algorithms used in finance * Includes numerous examples and
applications * Numerical illustrations use MATLAB code and the book is
accompanied by a website

Artificial Neural Networks - ICANN 2006
This volume looks at financial prediction from a broad range of perspectives. It
covers: - the economic arguments - the practicalities of the markets - how
predictions are used - how predictions are made - how predictions are turned into
something usable (asset locations) It combines a discussion of standard theory
with state-of-the-art material on a wide range of information processing techniques
as applied to cutting-edge financial problems. All the techniques are demonstrated
with real examples using actual market data, and show that it is possible to extract
information from very noisy, sparse data sets. Aimed primarily at researchers in
financial prediction, time series analysis and information processing, this book will
also be of interest to quantitative fund managers and other professionals involved
in financial prediction.

Neural Networks in Business Forecasting
Want to tap the power behind search rankings, product recommendations, social
bookmarking, and online matchmaking? This fascinating book demonstrates how
you can build Web 2.0 applications to mine the enormous amount of data created
by people on the Internet. With the sophisticated algorithms in this book, you can
write smart programs to access interesting datasets from other web sites, collect
data from users of your own applications, and analyze and understand the data
once you've found it. Programming Collective Intelligence takes you into the world
of machine learning and statistics, and explains how to draw conclusions about
user experience, marketing, personal tastes, and human behavior in general -- all
from information that you and others collect every day. Each algorithm is
described clearly and concisely with code that can immediately be used on your
web site, blog, Wiki, or specialized application. This book explains: Collaborative
filtering techniques that enable online retailers to recommend products or media
Methods of clustering to detect groups of similar items in a large dataset Search
engine features -- crawlers, indexers, query engines, and the PageRank algorithm
Optimization algorithms that search millions of possible solutions to a problem and
choose the best one Bayesian filtering, used in spam filters for classifying
documents based on word types and other features Using decision trees not only
to make predictions, but to model the way decisions are made Predicting
numerical values rather than classifications to build price models Support vector
machines to match people in online dating sites Non-negative matrix factorization
to find the independent features in a dataset Evolving intelligence for problem
solving -- how a computer develops its skill by improving its own code the more it
plays a game Each chapter includes exercises for extending the algorithms to
make them more powerful. Go beyond simple database-backed applications and
put the wealth of Internet data to work for you. "Bravo! I cannot think of a better
way for a developer to first learn these algorithms and methods, nor can I think of
a better way for me (an old AI dog) to reinvigorate my knowledge of the details." -Dan Russell, Google "Toby's book does a great job of breaking down the complex
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subject matter of machine-learning algorithms into practical, easy-to-understand
examples that can be directly applied to analysis of social interaction across the
Web today. If I had this book two years ago, it would have saved precious time
going down some fruitless paths." -- Tim Wolters, CTO, Collective Intellect

Neural Network Solutions for Trading in Financial Markets
Forecasting is one of the most important activities that form the basis for strategic,
tactical, and operational decisions in all business organizations. Recently, neural
networks have emerged as an important tool for business forecasting. Neural
Networks in Business Forecasting provides researchers and practitioners with some
recent advances in applying neural networks to business forecasting. A number of
case studies demonstrating the innovative or successful applications of neural
networks to many areas of business as well as methods to improve neural network
forecasting performance are presented.

Neural Networks for Financial Forecasting
Financial Prediction Using Neural Networks
"This book introduces Higher Order Neural Networks (HONNs) to computer
scientists and computer engineers as an open box neural networks tool when
compared to traditional artificial neural networks"--Provided by publisher.

An Introduction to Neural Networks
"This book presents a variety of practical applications of neural networks in two
important domains of economic activity: finance and manufacturing"--Provided by
publisher.

Neural Network Learning
As technology continues to become more sophisticated, mimicking natural
processes and phenomena also becomes more of a reality. Continued research in
the field of natural computing enables an understanding of the world around us, in
addition to opportunities for man-made computing to mirror the natural processes
and systems that have existed for centuries. Nature-Inspired Computing: Concepts,
Methodologies, Tools, and Applications takes an interdisciplinary approach to the
topic of natural computing, including emerging technologies being developed for
the purpose of simulating natural phenomena, applications across industries, and
the future outlook of biologically and nature-inspired technologies. Emphasizing
critical research in a comprehensive multi-volume set, this publication is designed
for use by IT professionals, researchers, and graduate students studying intelligent
computing.

Artificial Neural Networks
This book is part of a three volume set that constitutes the refereed proceedings of
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the 4th International Symposium on Neural Networks, ISNN 2007, held in Nanjing,
China in June 2007. Coverage includes neural networks for control applications,
robotics, data mining and feature extraction, chaos and synchronization, support
vector machines, fault diagnosis/detection, image/video processing, and
applications of neural networks.

Programming Collective Intelligence
Succinctly explains how neural networks function, what they can accomplish as
well as how to use, construct and apply them for maximum profit. Selecting what is
to be predicted and choosing proper inputs, deciding on the best network
architecture, training, and algorithms are among the topics discussed. Highlights
examples of successful networks. Numerous graphs and spreadsheets are used to
illustrate concepts. The appendix features lists of neural network suppliers, useful
publications and more.

Neural Networks and the Financial Markets
This book constitutes revised selected papers from the 4th Workshop on Mining
Data for Financial Applications, MIDAS 2019, held in conjunction with ECML PKDD
2019, in Würzburg, Germany, in September 2019. The 8 full and 3 short papers
presented in this volume were carefully reviewed and selected from 16
submissions. They deal with challenges, potentialities, and applications of
leveraging data-mining tasks regarding problems in the financial domain.

Advances in Financial Machine Learning
Offers an alternative technique in forecasting to the traditional techniques used in
trading and dealing. The book explains the shortcomings of traditional techniques
and shows how neural networks overcome many of the disadvantages of these
traditional systems.

Neural Networks for Financial Forecasting
This 2 volume-set of IFIP AICT 583 and 584 constitutes the refereed proceedings of
the 16th IFIP WG 12.5 International Conference on Artificial Intelligence
Applications and Innovations, AIAI 2020, held in Neos Marmaras, Greece, in June
2020.* The 70 full papers and 5 short papers presented were carefully reviewed
and selected from 149 submissions. They cover a broad range of topics related to
technical, legal, and ethical aspects of artificial intelligence systems and their
applications and are organized in the following sections: Part I: classification;
clustering - unsupervised learning -analytics; image processing; learning
algorithms; neural network modeling; object tracking - object detection systems;
ontologies - AI; and sentiment analysis - recommender systems. Part II: AI ethics law; AI constraints; deep learning - LSTM; fuzzy algebra - fuzzy systems; machine
learning; medical - health systems; and natural language. *The conference was
held virtually due to the COVID-19 pandemic.

Artificial Neural Networks in Finance and Manufacturing
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This practical introduction describes the kinds of real-world problems neural
network technology can solve. Surveying a range of neural network applications,
the book demonstrates the construction and operation of artificial neural systems.
Through numerous examples, the author explains the process of building neuralnetwork applications that utilize recent connectionist developments, and conveys
an understanding both of the potential, and the limitations of different network
models. Examples are described in enough detail for you to assimilate the
information and then use the accumulated experience of others to create your own
applications. These examples are deliberately restricted to those that can be easily
understood, and recreated, by any reader, even the novice practitioner. In some
cases the author describes alternative approaches to the same application, to
allow you to compare and contrast their advantages and disadvantages. Organized
by application areas, rather than by specific network architectures or learning
algorithms, Builiding Neural Networks shows why certain networks are more
suitable than others for solving specific kinds of problems. Skapura also reviews
principles of neural information processing and furnishes an operations summary
of the most popular neural-network processing models. Finally, the book provides
information on the practical aspects of application design, and contains six topicoriented chapters on specific applications of neural-network systems. These
applications include networks that perform: Pattern matching, storage, and recall
Business and financial systems Data extraction from images Mechanical process
control systems New neural networks that combine pattern matching with fuzzy
logic The book includes application-oriented excercises that further help you see
how a neural network solves a problem, and that reinforce your understanding of
modeling techniques. 0201539217B04062001

Machine Learning in Finance
About This Book This book is about training methods - in particular, fast secondorder training methods - for multi-layer perceptrons (MLPs). MLPs (also known as
feed-forward neural networks) are the most widely-used class of neural network.
Over the past decade MLPs have achieved increasing popularity among scientists,
engineers and other professionals as tools for tackling a wide variety of information
processing tasks. In common with all neural networks, MLPsare trained (rather than
programmed) to carryout the chosen information processing function.
Unfortunately, the (traditional' method for trainingMLPs- the wellknownbackpropagation method - is notoriously slow and unreliable when applied to
many prac tical tasks. The development of fast and reliable training algorithms for
MLPsis one of the most important areas ofresearch within the entire field of neural
computing. The main purpose of this book is to bring to a wider audience a range
of alternative methods for training MLPs, methods which have proved orders of
magnitude faster than backpropagation when applied to many training tasks. The
book also addresses the well-known (local minima' problem, and explains ways in
which fast training methods can be com bined with strategies for avoiding (or
escaping from) local minima. All the methods described in this book have a strong
theoretical foundation, drawing on such diverse mathematical fields as classical
optimisation theory, homotopic theory and stochastic approximation theory.

Neural Network Time Series
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This completely updated version of the classic first edition offers a wealth of new
material reflecting the latest developments in teh field. For investment
professionals seeking to maximize this exciting new technology, this handbook is
the definitive information source.

Artificial Neural Networks
In recent years, Higher Order Neural Networks (HONNs) have been widely adopted
by researchers for applications in control signal generating, pattern recognition,
nonlinear recognition, classification, and predition of control and recognition
scenarios. Due to the fact that HONNs have been proven to be faster, more
accurate, and easier to explain than traditional neural networks, their applications
are limitless. Applied Artificial Higher Order Neural Networks for Control and
Recognition explores the ways in which higher order neural networks are being
integrated specifically for intelligent technology applications. Emphasizing
emerging research, practice, and real-world implementation, this timely reference
publication is an essential reference source for researchers, IT professionals, and
graduate-level computer science and engineering students.

Nature-Inspired Computing: Concepts, Methodologies, Tools,
and Applications
Computational Techniques for Modelling Learning in Economics offers a critical
overview of the computational techniques that are frequently used for modelling
learning in economics. It is a collection of papers, each of which focuses on a
different way of modelling learning, including the techniques of evolutionary
algorithms, genetic programming, neural networks, classifier systems, local
interaction models, least squares learning, Bayesian learning, boundedly rational
models and cognitive learning models. Each paper describes the technique it uses,
gives an example of its applications, and discusses the advantages and
disadvantages of the technique. Hence, the book offers some guidance in the field
of modelling learning in computation economics. In addition, the material contains
state-of-the-art applications of the learning models in economic contexts such as
the learning of preference, the study of bidding behaviour, the development of
expectations, the analysis of economic growth, the learning in the repeated
prisoner's dilemma, and the changes of cognitive models during economic
transition. The work even includes innovative ways of modelling learning that are
not common in the literature, for example the study of the decomposition of task
or the modelling of cognitive learning.

Machine Learning for Finance
This book introduces machine learning methods in finance. It presents a unified
treatment of machine learning and various statistical and computational disciplines
in quantitative finance, such as financial econometrics and discrete time stochastic
control, with an emphasis on how theory and hypothesis tests inform the choice of
algorithm for financial data modeling and decision making. With the trend towards
increasing computational resources and larger datasets, machine learning has
grown into an important skillset for the finance industry. This book is written for
Page 9/14

Read Online Neural Networks And The Financial Markets Predicting
Combining And Portfolio Optimisation Perspectives In Neural Computing
advanced graduate students and academics in financial econometrics,
mathematical finance and applied statistics, in addition to quants and data
scientists in the field of quantitative finance. Machine Learning in Finance: From
Theory to Practice is divided into three parts, each part covering theory and
applications. The first presents supervised learning for cross-sectional data from
both a Bayesian and frequentist perspective. The more advanced material places a
firm emphasis on neural networks, including deep learning, as well as Gaussian
processes, with examples in investment management and derivative modeling.
The second part presents supervised learning for time series data, arguably the
most common data type used in finance with examples in trading, stochastic
volatility and fixed income modeling. Finally, the third part presents reinforcement
learning and its applications in trading, investment and wealth management.
Python code examples are provided to support the readers' understanding of the
methodologies and applications. The book also includes more than 80
mathematical and programming exercises, with worked solutions available to
instructors. As a bridge to research in this emergent field, the final chapter
presents the frontiers of machine learning in finance from a researcher's
perspective, highlighting how many well-known concepts in statistical physics are
likely to emerge as important methodologies for machine learning in finance.

Statistics of Financial Markets
Focusing on approaches to performing trend analysis through the use of neural
nets, this book comparess the results of experiments on various types of markets,
and includes a review of current work in the area. It appeals to students in both
neural computing and finance as well as to financial analysts and academic and
professional researchers in the field of neural network applications.

Neural Networks in Financial Engineering
Experts from the world's major financial institutions contributed to this work and
have already used the newest technologies. Gives proven strategies for using
neural networks, algorithms, fuzzy logic and nonlinear data analysis techniques to
enhance profitability. The latest analytical breakthroughs, the impact on modern
finance theory and practice, including the best ways for profitably applying them to
any trading and portfolio management system, are all covered.

Second-Order Methods for Neural Networks
Plan and build useful machine learning systems for financial services, with full
working Python code Key Features Build machine learning systems that will be
useful across the financial services industry Discover how machine learning can
solve finance industry challenges Gain the machine learning insights and skills
fintech companies value most Book Description Machine learning skills are
essential for anybody working in financial data analysis. Machine Learning for
Finance shows you how to build machine learning models for use in financial
services organizations. It shows you how to work with all the key machine learning
models, from simple regression to advanced neural networks. You will see how to
use machine learning to automate manual tasks, identify and address systemic
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bias, and find new insights and patterns hidden in available data. Machine Learning
for Finance encourages and equips you to find new ways to use data to serve an
organization's business goals. Broad in scope yet deeply practical in approach,
Machine Learning for Finance will help you to apply machine learning in all parts of
a financial organization's infrastructure. If you work or plan to work in fintech, and
want to gain one of the most valuable skills in the sector today, this book is for
you. What you will learn Practical machine learning for the finance sector Build
machine learning systems that support the goals of financial organizations Think
creatively about problems and how machine learning can solve them Identify and
reduce sources of bias from machine learning models Apply machine learning to
structured data, natural language, photographs, and written text related to finance
Use machine learning to detect fraud, forecast financial trends, analyze customer
sentiments, and more Implement heuristic baselines, time series, generative
models, and reinforcement learning in Python, scikit-learn, Keras, and TensorFlow
Who this book is for Machine Learning for Finance is for financial professionals who
want to develop and apply machine learning skills, and for students entering the
field. You should be comfortable with Python and the basic data science stack,
such as NumPy, pandas, and Matplotlib, to get the most out of this book.

Computational Techniques for Modelling Learning in Economics
"This book is the first book to provide opportunities for millions working in
economics, accounting, finance and other business areas education on HONNs, the
ease of their usage, and directions on how to obtain more accurate application
results. It provides significant, informative advancements in the subject and
introduces the HONN group models and adaptive HONNs"--Provided by publisher.

Artificial Intelligence Applications and Innovations
Neural networks are state-of-the-art, trainable algorithms that emulate certain
major aspects in the functioning of the human brain. This gives them a unique, selftraining ability, the ability to formalize unclassified information and, most
importantly, the ability to make forecasts based on the historical information they
have at their disposal. Neural networks have been used increasingly in a variety of
business applications, including forecasting and marketing research solutions. In
some areas, such as fraud detection or risk assessment, they are the indisputable
leaders. The major fields in which neural networks have found application are
financial operations, enterprise planning, trading, business analytics and product
maintenance. Neural networks can be applied gainfully by all kinds of traders, so if
you're a trader and you haven't yet been introduced to neural networks, we'll take
you through this method of technical analysis and show you how to apply it to your
trading style. Neural networks have been touted as all-powerful tools in stockmarket prediction. Companies such as MJ Futures claim amazing 199.2% returns
over a 2-year period using their neural network prediction methods. They also
claim great ease of use; as technical editor John Sweeney said in a 1995 issue of
"Technical Analysis of Stocks and Commodities," "you can skip developing complex
rules (and redeveloping them as their effectiveness fades) . . . just define the price
series and indicators you want to use, and the neural network does the rest."
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Stock Market Prediction and Efficiency Analysis using
Recurrent Neural Network
Though mathematical ideas underpin the study of neural networks, the author
presents the fundamentals without the full mathematical apparatus. All aspects of
the field are tackled, including artificial neurons as models of their real
counterparts; the geometry of network action in pattern space; gradient descent
methods, including back-propagation; associative memory and Hopfield nets; and
self-organization and feature maps. The traditionally difficult topic of adaptive
resonance theory is clarified within a hierarchical description of its operation. The
book also includes several real-world examples to provide a concrete focus. This
should enhance its appeal to those involved in the design, construction and
management of networks in commercial environments and who wish to improve
their understanding of network simulator packages. As a comprehensive and highly
accessible introduction to one of the most important topics in cognitive and
computer science, this volume should interest a wide range of readers, both
students and professionals, in cognitive science, psychology, computer science and
electrical engineering.

Forecasting Financial Markets Using Neural Networks
Recoge 50 trabajos de investigación originales agrupados en 6 apartados:
Derivados y modelos estructurados; Cambio exterior; Valores y materias primas;
Modelos de riesgo y peligro empresarial; Macroeconomía y finanzas al por menor;
Estado de la cuestión en metodología.

Neural Networks in Finance
Project Report from the year 2018 in the subject Computer Science - Technical
Computer Science, , course: Computer Science, language: English, abstract:
Modeling and Forecasting of the financial market have been an attractive topic to
scholars and researchers from various academic fields. The financial market is an
abstract concept where financial commodities such as stocks, bonds, and precious
metals transactions happen between buyers and sellers. In the present scenario of
the financial market world, especially in the stock market, forecasting the trend or
the price of stocks using machine learning techniques and artificial neural
networks are the most attractive issue to be investigated. As Giles explained,
financial forecasting is an instance of signal processing problem which is difficult
because of high noise, small sample size, non-stationary, and non-linearity. The
noisy characteristics mean the incomplete information gap between past stock
trading price and volume with a future price. The stock market is sensitive with the
political and macroeconomic environment. However, these two kinds of
information are too complex and unstable to gather. The above information that
cannot be included in features are considered as noise. The sample size of financial
data is determined by real-world transaction records. On one hand, a larger sample
size refers a longer period of transaction records; on the other hand, large sample
size increases the uncertainty of financial environment during the 2 sample period.
In this project, we use stock data instead of daily data in order to reduce the
probability of uncertain noise, and relatively increase the sample size within a
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certain period of time. By non-stationarity, one means that the distribution of stock
data is various during time changing. Non-linearity implies that feature correlation
of different individual stocks is various. Efficient Market Hypothesis was developed
by Burton G. Malkiel in 1991.
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