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The first comprehensive and practical introduction to using neural networks in
financial time series forecasting. This practical working guide shows you how to
understand, design and profitably use neural network techniques in financial
market forecasting. It encompasses:

A tutorial introduction to neural networks■

Data preprocessing■

Key network design issues■

Random walk probability theory■

Fully specified benchmarks (and code for implementing the benchmarks as pre-■

trained networks)
An overview of futures trading■

Discussion of trading systems and risk management■

The book focuses on the multilayer perception, one of the most powerful and
successful network architectures that is used in the majority of commercial
applications, especially financial time series forecasting. The fully specified
benchmarks are a unique feature of the book and will be of particular benefit if
you are contemplating designing your own neural network using one of the many
commercial simulators.
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Neural Network Time Series Forecasting of Financial Markets E. Michael Azoff The first comprehensive
and practical introduction to using neural networks in financial time series forecasting. This practical
working guide shows you how to understand, design and profitably use neural network techniques in
financial market forecasting. It encompasses:

A tutorial introduction to neural networks■

Data preprocessing■

Key network design issues■

Random walk probability theory■

Fully specified benchmarks (and code for implementing the benchmarks as pre-trained networks)■

An overview of futures trading■

Discussion of trading systems and risk management■

The book focuses on the multilayer perception, one of the most powerful and successful network
architectures that is used in the majority of commercial applications, especially financial time series
forecasting. The fully specified benchmarks are a unique feature of the book and will be of particular benefit
if you are contemplating designing your own neural network using one of the many commercial simulators.
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Editorial Review

From the Publisher
Introduces the use of neural networks in forecasting and, in particular, financial time series forecasting.
Provides much-needed guidance for applying predictive and decision-enhancing functions of neural nets to a
wide range of global capital markets investments and futures trading.

From the Inside Flap
Neural Network Time Series Forecasting of Financial Markets A neural network is a computer program that
can recognise patterns in data, learn from this and (in the case of time series data) make forecasts of future
patterns. There are now over 20 commercially available neural network programs designed for use on
financial markets and there have been some notable reports of their successful application. However, like any
other computer program, neural networks are only as good as the data they are given and the questions that
are asked of them. Proper use of a neural network involves spending time understanding and cleaning the
data: removing errors, preprocessing and postprocessing. This book takes the reader beyond the ‘black-box’
approach to neural networks and provides the knowledge that is required for their proper design and use in
financial markets forecasting —with an emphasis on futures trading. 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. For
the professional financial forecaster this book is without parallel as a comprehensive, practical and up-to-date
guide to this important subject.

About the Author
About the author E. MICHAEL AZOFF is founder and director of Themisto Numerics Ltd, UK, a
consultancy specialising in neural network applications, and where he is currently investigating financial
market forecasting techniques. Dr Azoff is a chartered engineer, who has published research papers and is
also on the editorial board of the learned journal Neural Computing and Applications.

Users Review

From reader reviews:

Ebony Thornton:

What do you ponder on book? It is just for students since they're still students or the idea for all people in the
world, what the best subject for that? Just simply you can be answered for that query above. Every person
has distinct personality and hobby per other. Don't to be pressured someone or something that they don't
need do that. You must know how great along with important the book Neural Network Time Series:
Forecasting of Financial Markets. All type of book can you see on many resources. You can look for the
internet sources or other social media.

Bonnie Vassallo:

Here thing why this kind of Neural Network Time Series: Forecasting of Financial Markets are different and



trusted to be yours. First of all studying a book is good nevertheless it depends in the content of the usb ports
which is the content is as delicious as food or not. Neural Network Time Series: Forecasting of Financial
Markets giving you information deeper and in different ways, you can find any reserve out there but there is
no reserve that similar with Neural Network Time Series: Forecasting of Financial Markets. It gives you
thrill reading through journey, its open up your personal eyes about the thing which happened in the world
which is maybe can be happened around you. You can actually bring everywhere like in playground, café, or
even in your way home by train. Should you be having difficulties in bringing the branded book maybe the
form of Neural Network Time Series: Forecasting of Financial Markets in e-book can be your option.

Jessica Duncan:

Why? Because this Neural Network Time Series: Forecasting of Financial Markets is an unordinary book
that the inside of the e-book waiting for you to snap it but latter it will zap you with the secret it inside.
Reading this book close to it was fantastic author who have write the book in such wonderful way makes the
content inside easier to understand, entertaining way but still convey the meaning fully. So , it is good for
you for not hesitating having this nowadays or you going to regret it. This phenomenal book will give you a
lot of benefits than the other book have such as help improving your talent and your critical thinking method.
So , still want to hesitate having that book? If I were you I will go to the book store hurriedly.

Kent Moore:

What is your hobby? Have you heard which question when you got pupils? We believe that that problem was
given by teacher with their students. Many kinds of hobby, Everybody has different hobby. So you know that
little person including reading or as looking at become their hobby. You need to understand that reading is
very important in addition to book as to be the issue. Book is important thing to add you knowledge, except
your current teacher or lecturer. You discover good news or update with regards to something by book. A
substantial number of sorts of books that can you decide to try be your object. One of them is actually Neural
Network Time Series: Forecasting of Financial Markets.
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