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Y MOM MOMentum between times \hs TPRC Typical PRiCe
¥ PRC Price Rate of Change VO WADL Accumul\a{\t/iitl)lrijilgitribution
N ACC ACCeleration between times \# WCLS Weighted close
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\4 NVI Negative Volume Index VA ADLN Accumulation/Distribution line
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Kol.index Sanaat.index | Felezat.index RSI MACD
Kol.index 0.2154 0.0077 0.1000 0.1538 0.5230
Saanat.index 0.0816 0.0068 0.1497 0.6395 0.1224
Felezat.index 0.7690 0 0.5673 0.1539 0.2019
RSI 0 0.6000 0.2000 0 0.2000
MACD 0.4731 0 0.1075 0.1828 0.2366
sl g yilo —F Jgux
INC DEC STABLE
Kol.index 0.0154 0.6616 0.3231
Saanat.index 0.0680 0.1905 0.7415
Felezat.index 0.1810 0.6000 0.2191
RSI 0 1.0000 0
MACD 0 0.1505 0.8495
O Sl 50 WlHle s ls S oYlisl -8 Jyua
Foolad Statel State2 State3
Statel 0.84869432 0.17416378 0.57516340
State2 0.15053763 0.82122261 0.41830065
State3 0.00076800 0.00461360 0.00653590
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Company Accuracy | Precision Recall F1.measure
Foolad.Mobarake.Esfahan.Co (1393) 0.8525 0.8752 0.9386 0.9052
Irankhodro.Co (1393) 0.8367 0.8761 0.8010 0.8370
MelatBank.Co (1393) 0.8288 0.7750 0.8942 0.8303
IranDaroo.Co (1393) 0.8127 0.8189 0.8260 0.8224
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Barak et al., forecasting 44 financial ratios Cart, Rep Tree, LAD
- and 80.24
(2015) in TSE-Iran . Tree, ...
Fundamental index
Barak et al., Rlsk_ 44 financial ratios DTNB, BF Tree,
(2015) forecasting and LAD Tree 79.01
in TSE-Iran Fundamental index >
Trend Prediction in 6 technical indexes
Recent work and BN-HMM 85.25-81.27

TSE-Iran

22 indicators
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