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Abstract

This study aimed to predict the future
values of Brent Crude oil prices.
Using artificial neural network
technology. Daily oil price data were
used for the period from 16/05/2011
to 01/04/2019. A  multi-layer
perceptron network (MLP) has been
used to construct neural network
parameters. Using Alyuda software.
The study concluded that the use
of artificial neural networks model in
the prediction, has a high quality in
predicting the prices of oil under
study. This makes it help to
determine the fiscal and economic
policy of countries.
Keywords: artificial intelligence,
artificial neural networks,
prediction, Brent crude oil price
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Ll
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Data preprocessing completed
Columns before preprocessing 2
Columns after preprocessing 3
Input columns Scaling range [—1..1]
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Input column Scaling range [0..1]
Numeric columns Scaling parameters

Min 26,01

Max 128,14
Mean 4,24E-314
Std deviation 2,12E-314
Scaling factor colum#1 0,019583
Scaling factor colum#1: next 0,009791

Alyuda Neurolntelligence galiy cilajia 1 juaall
sUiaal ACal Ljlera  3.2.3

(e Acgana (ayas 4xld g4 Alyuda  Neurolntelligence gebiy W o o
e sena e alaie VU JEY) Gl G Lad Alalid) 23 e s cdanl) 2S0a0 20 JISY)
O Aegene JS) (gl Ldl) 5 dige e @bl 8 aldie V) diy G cclydinall (e
Jules &laSs cAkaike information criterion AlIC [lws caila ) cdslal) cile ganal)
4 a3) Jgrally il IS8 dad galindl ) 288 Al Aipad Zaillys sagaatlly Lla Y|
il Jiladl el jailad e ogiay
Al A jlera dyans il 4 J gand)

Architecture Design
Number of hidden layers 1
Layer 1 Neurons 2
Network properties
Parameter Value
Input activation Fx Logistic
Output error Fx Sum of squares
Output activation Fx Logistic
5 network architecture verified
[2_1_1] fitness 0,513616
[2_7_1] fitness 0,576973
[2_4_1] fitness 0,574781
[2_5_1] fitness 0,575987
[2_6_1] fitness 0,576692
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Al upall) Adas (ailad (adls 15 Jgaall

Parameters
Training Validation
Absolute error 1,764416 1,709525
Network error 0,000428 0
Error improvement 1,32E08
Iteration 2001
Training speed, iter/sec 153,923167
Architecture [2_7_1]
Training algorithm Online Back Propagation
Training stop reason All iterations done
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Actual vs Output
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