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- Prediction

- Tehran-stock Exchange- Dividend and price Index.
- Artificial Neural Networks

- Arbitrage Pricing Theory
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- Generalized Auto Regression Conditicnally HewroKedasticity.
- Auto Regression moving Average.

- Olson & Mossman.

- Chakradhara & narasimhan.

- Auto Regressive Integrated Moving Average.
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Variable Coefficient  Std. Error t-Statistic Prob.

2 -8.79E-05  0.000111 -0.794420  0.4272

GOLD 0.000906  0.012428 0.072932 0.9419

EXCHENGERATE  0.052097  0.027931 1.865226 0.0626

VOLUME 0.880269  0.018339 47.99994 0.0000

TEDPIX 0.072683 0.017995 4.038975 0.0001
R-squared 0.811515 Mean dependent var 0.000975
Adjusted R-squared  0.810427 S.D. dependent var 0.006288
S.E. of regression ~ 0.002738 Akaike info criterion -8.956046
Sum squared resid ~ 0.005195 Schwarz criterion -8.923466
Log likelihood 3130.660 F-statistic 745.9193

Durbin-Watson stat ~ 1.954052 Prob(F-statistic) 0.000000
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