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Markov Zincirleri Siirecinin Blittinlestirilmesi
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ABSTRACT

In this study, we first modeled daily gold returns as the discrete state Markov chain process, and second we trained
an Artificial Neural Network (ANN) model in order to estimate direction of gold return. The trained model provides
valuable information about the direction of next day return.
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OZET

Bu galismada, dncelikle guinlik ortalama altin fiyatina ait getiriler Markov zincirleri olarak modellenmis ve daha sonra
bir sonraki glin igin getirinin yoniini tahmin eden Yapay Sinir Ag1 Modelleri tahmin edilmistir. Tahmin edilen modeller
bir sonraki giine ait getirinin yoni konusunda dnemli bilgiler vermektedir.
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