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Forecasting the Closing Price of Shares by Deploying

Neural Networks on a Sample of Iraqi Islamic Banks
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Professor at College of Economics and Management, University of Al-Qadisiyah, Iraq

Laith haleem Malik
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University of Al-Qadisiyah, Iraq

Abstract

The Research Aims to build models to forecast closing prices to sample
of Islamic banks listed on the Iraq Stock Exchange using Artificial neural
network, The sample of the research is consisted of (3) banks listed in banking
sector, while the dataset was the monthly indexes released by the ISX for the
period from (January/2018) to (December/2019), The ANN had been executed
and models building by Matlab 2014b software, The models are (3) that are
measured by Means Errors Measures as well as R2, The research showed the
ability and efficiency of Artificial neural network (MLP) to forecast closing
prices for the research sample by 99% accuracy, thus validated the research
hypothesis.

Keywords: ANN, Islamic Banks, Stocks, Closing price, Forecasting,

Prediction.
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