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' The objective of this research is to develop neural network model for crude oil price
time series: prediction. The developed neural netwok s model must be able to learn the taught
crude oil pirice information and accurately predict future price, when campare predictable to
actual pric:g.

i I this work, 6 standard back propagation neural network models are constructed.

Each model I;:onsists of 20, 40, 80, 160, 320 and 460 input neurons. At the hidden layer, there
are neuronsi of a square root of the multiplication of input and output neurons. Output layer
has one neuron. The transfer function is sigmoid function.

|

}After teaching and testing all 6 neural networks, 10 times each. The result shows
that the delpigned neural netwopks can learn crude oil price pattern and can make prediction
accurately.’ The study indicates that the number of neurons in input layer should not be too
large or to%a small as it takes longer to learn and shows no gain in accuracy in prediction. The
optimm mput neuron is 160 days which gives mean absolute percentage error of 0.7257.
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