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Abstract

Artificial neural networks (ANNs) have been widely applied to finance and

economic forecasting as a powerful modeling technique. By reviewing the related

literature, we discuss the input variables, type of neural network models,

performance comparisons for the prediction of foreign exchange rates, stock

market index and economic growth. Economic fundamentals are important in

driving exchange rates, stock market index price and economic growth. Most

neural network inputs for exchange rate prediction are univariate, while those for

stock market index prices and economic growth predictions are multivariate in

most cases. There are mixed comparison results of forecasting performance

between neural networks and other models. The reasons may be the difference of

data, forecasting horizons, types of neural network models and so on. Prediction

performance of neural networks can be improved by being integrated with other

technologies. Nonlinear combining forecasting by neural networks also provides

encouraging results.

Artificial neural networks finance forecasting economic forecasting

input variables selection performance comparisons

|

https://doi.org/10.1142/S021962200700237X Cited by: 82 (Source: Crossref)

  



   

Home

Journals Open Access

Cookies Noti�cation
We use cookies on this site to enhance your user experience. By continuing to browse the site, you consent to the use

of our cookies. Learn More I Agree
××

 

Subject Books Resources For Partners About Us Help

https://www.worldscientific.com/
https://www.worldscientific.com/doi/10.1142/S0219622007002320
https://www.worldscientific.com/doi/10.1142/S0219622007002393
https://www.worldscientific.com/worldscinet/ijitdm
https://www.worldscientific.com/toc/ijitdm/06/01
https://www.worldscientific.com/keyword/Artificial+Neural+Networks
https://www.worldscientific.com/keyword/Finance+Forecasting
https://www.worldscientific.com/keyword/Economic+Forecasting
https://www.worldscientific.com/keyword/Input+Variables+Selection
https://www.worldscientific.com/keyword/Performance+Comparisons
https://doi.org/10.1142/S021962200700237X
https://www.worldscientific.com/page/connect
https://www.worldscientific.com/action/showCart?FlowID=1
https://www.worldscientific.com/action/ssostart?redirectUri=%2F
https://www.worldscientific.com/page/wsjournals
https://www.worldscientific.com/page/open
https://www.worldscientific.com/page/help/privacy-policy
https://www.worldscientific.com/action/showLogin?uri=%2Fdoi%2Fabs%2F10.1142%2FS021962200700237X
https://www.worldscientific.com/action/showPublications?PubType=all
https://www.worldscientific.com/page/worldscibooks


Privacy policy

© 2025 World Scienti�c Publishing Co Pte Ltd

Powered by Atypon® Literatum

     

https://www.worldscientific.com/page/help/privacy-policy
https://www.facebook.com/worldscientific
https://twitter.com/worldscientific
https://www.linkedin.com/company/world-scientific-publishing/
https://www.youtube.com/channel/UCDw6b_X0ccpwcc78iMjsI_Q
https://www.worldscientific.com/page/newsletter/subscribe
https://china.worldscientific.com/wechat-qr-code/

