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Abstract

Designing a machine which is capable of learning and experiencing was one of the most
important discussions of scientific researches. it was proved that this type of machine is able to
learn the tend and variation of data and can provide an acceptable result. Support Vector
Machine (SVM)was introduced in 1990s and successfully used to solve regression and
classification problems. based on the theory mentioned, the reasons of success in this machine
are: 1) generalization ability, 2) robustness against the noise and, 3) solving the problems with
limited number of data.
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Abstract

Nowadays, one of the most interesting subjects of economist and financial analyzer is to evaluate
the variation and trend of price made many different aspects and perspectives. Because of the
unavailability of sufficient information on the effective parameters of stock marketing, predicting
of variation is not possible. Effect of time on the variation of variables involved and internal and
external political variables which directly influence on the economic systems are by far the most
significant challenge of modeling the stock marketing.

Designing a machine which is capable of learning and experiencing was one of the most
important discussions of scientific rescarches. It was proved that this type of machine is able to
learn the trend and variation of data and can provide an acceptable result. Support Vector
Machine (SVM) was introduced in 1990s and successfully used to solve regression and
classification problems. Based on the theory mentioned, the reasons of success in this machine
are: 1) generalization ability, 2) robustness against the noise and. 3) solving the problems with
limited number of data.

In this regard, the aim of this research work is to introduce a novel and robust methodology in
pattern recognition field called SVM, utilizing optimization, statistical approaches and kernels.
Doing some research on stock marketing index, variation of price of Alborz Company in 1387
and 1388 was taken as the dependent variables and 14 economic variables was considered as the
independent variables. After normalization process, modeling was carried out using SVM.
Performance of various kernels and network parameters were evaluated and an optimum network
was introduced to solve the model constructed. At the end. General regression neural network
(GRNN) was described and also used 1o solve the problem mentioned. Results obtained have
shown that the SVM is a more accurate and precise method compared to GRNN.
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