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O ABSTRACT 0O

the purpose of this research is to build a suitable artificial neural network depending
on the researcher's experience, and trial & error base for predicting the values and trends of
Damascus Securities Exchange Weighted Index (DWX) in the next trading day.

The neural network trained by back propagation algorithm on the set of variables
determined and computed according to the literature review and technical analysis
techniques.

All used data was driven from the website of (DSE) Damascus Securities Exchange
through the period (4/1/2010 — 7/3/2013) which is also normalized to facilitate the training
process.

The results showed that the trained neural network successfully had predicted the
value of (DWX) in the next trading day with high degree of accuracy and less than 1% of
error, therefore it may be made successful investment decisions in the studied market due
to these results.

Keywords: Artificial neural network, market index, Damascus Securities Exchange, DSE,
market trend, predict.

* DWX means Damascus Securities Exchange Weighted Index, or DSE Weighted Index.
** Assistant Professor in Business Administration Department — Faculty of Economic — Tishreen
University.
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13/01/2011 — 03/04/2011 a5 50 6589 | 44.58 | 0.02 0.02
21/07/2011 — 02/11/2011 a5 50 40.78 | 3626 | 0.04 0.04
15/05/2012 — 12/09/2012 a3 50 7.19 5.09 0 0
13/01/2011 - 12/09/2012 a5 150 4493 | 28.64 | 0.02 0.02
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