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Abstract:

The main objective of this study is to reach an appropriate model to
forecast the stock market index, so the study examined the application of the
following methods to forecast:

1-  Neural networks.
2- Time series analysis using Box and Jenkins.
3- Combination of neural networks and time series analysis using previous

residuals and estimated values of the ARIMA model.
At the end of the study, A comparison between these methods using the criteria

for measuring the forecast accuracy, it became clear that the most appropriate
method to forecast the index of stock market is method of Combination using
previous residuals and estimated values of the ARIMA model.
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