
For all time series I used the same methodology and the same model structure. 

 

I used my own algorithm which is a special case of fully-recurrent neural network learned 

with M.A.P (Bayesian), leventberg and genetic algorithm. Number of neurons, number of 

links, number of paths, number of layer, learning algorithm parameters, transfer function, 

activation function and the choice of input are manage by genetic algorithm. 

 

The input parameters are lags variable. 

 

 

For any question contact-me by e-mail : 

Louis.gosselin@hotmail.com 


