1391 QLL«AJ 9 J:ili c43)L~fb ¢ rajsd L%kﬂ)}}(&hwy‘sﬁ‘é)‘)lﬂ ‘U:Jﬁ Jw‘ MM}}

TP Ol pd Wl cond Ol ol S8 e Olyole S )
(MLP)aY i O yw 33 G4 Jow loalaw! b 5,

ye ¥l Il

b olSeails g5l olats] og,5 boliul

&l yare

5 ol ohKangy o€l (b dxly qedl ST oSl
olel ol Ol

Ao g, olSails (g olaidl Wi )] il ) IS gozeiils

(& 3O Sgax0
iy o€l «s5y5LaS” slatdl og 5 Lol

oS>

S OT Sler Gloli 5 ok e DUl o 0 (28 gladaT ) 51 Dl 85 531 555 o]
Syl S U Sl os ol cdas o 13 50 s s 1y 588 slasBl 5 Sl gs slataT s
“e b ol B s aen 4558 ke (65,1 SladaT s ST 6l R 518 B
ol ot (o g lane 5 b Dl p3ls 3 e Sty Jdo a4 3Ll O Kt g3 5 01

e a3 Ol sbaBl sl 1y FaEs Ssaytalin 5 gy Ol (5 b sl olai s
St slabin, 1 (1338 —1389) 055 (b Oyl (5 b Dlyslo iy ) slite 4 andllas )
(ARIMA) &S e o Kiln o (e § 3 (MLP &Y iz 05 2y 0a) (8 52 e
e 83 el shte 4. 5 8 0 Ol (655 e <STL 511389 5L s ) e (slaests . s eslizal

.ma;u;wum.;%ﬂz,wc,a@égq,olﬁl&m,,\s@égﬁsu)@jmu;,,

(j.najjari1365@gmail.com 1 s ok 5= )
139U1215: 5 ks b 1392/2/10: =55 756



(@il axwgi g 213) o Joy SLasl

Splo i e g 65 0ml sl Gl MLP Y dig 05 5 (sladSld o 5ls Ol gl
):)Y:'Cj.lglmju‘w)ﬁ))h;nq.;;wlj&ésARlMAJm}ls)lsgﬁ;m))bqulgﬁﬁb
o5 1391 51390 sladlv ol = (b 8 Slpslos s i 4 o Slyslo 0T L3565 Jss Li50
g J6 S0 o Vs s oS s wstls  (MLP) 5 Jite Lo 5 J¥s & 500 2131 (s 5
w\.;"}:‘fG‘fj;..\dﬂM&jﬂL;Lbd:))sﬁf)lf@.b)‘JéﬂMT)J}Q‘))L&J})‘j)y.\’c‘f.
P o Dyl i DS ol i 5 S Es s a8 4ine 3wl o sMle
Yo g5 b sy e A5 a3 il 0L (ST Ghsﬁf("t"“. 2 s e Olyole

AL ol ety 3 05l gan F 5 ol 4ST b8 el 1S Sl Le 55287 55 0 g e

Ol ARIMA Sbj (6 o ¢ o8 sn s S (2 b Sl yslo i (ST (GO39

C32,C53 ,C45 E47 :JEL (G dius

Forecasting Iran's Non-Oil Exports Affected by the
Exchange Rate Volatility Using Multilayer Perceptron
(MLP) Model

Mashallah Salarpor

102

Department of Agricultural Economics, Faculty of

Agriculture, University of Zabol
Jafar Najjari

Young Researchers and Elite Club, Zanjan

Branch, Islamic Azad University, Zanjan, Iran
Seyyed Mohsen Seyyed Agha Hosseini

MA student of energy economics, Faculty of
economic and administrative sciences, Ferdowsi

University of Mashhad
Mahmood Sabouhi

Department of Agricultural Economics, Faculty of

Agriculture, University of Zabol

Abstract

The growing importance of independence from oil revenues due to oil price
fluctuations and global demand that severely affect on the government
revenues and the economy has led to role of non-oil exports be raised
beyond a tool for earning exchange revenues. That's why many economic
experts and researchers focus on the analysis of current situation of the non-
oil exports. The perspective of the non-oil exports provide the possibility of
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more accurate survey and planning for Iranian economy. In this study,
Acrtificial Neural Network (Multilayer Perceptron MLP) and Autoregressive
Integrated Moving Average (ARIMA) has been used to predict the non-oil
exports of Iran during the period 1959- 2010. The needed data has been
obtained from the Central Bank of Iran. In order to compare the accuracy of
the prediction method several measures (including the mean of absolute
deviation, root of mean square error and determination coefficient) has been
used. Results showed that Multilayer Perceptron has a lower error in
forecasting the non-oil exports and also it significantly was more accurate
than ARIMA model. ANN method in addition to create a context for
development the new methods of the forecasting, can also help the policy
makers of export sector, especially non-oil export sector in the future
decisions. Finally, it seems that the managed dollar rate policy in the country
is an efficient policy, provided that this rate be not always fixed in the long
run.

Keywords: Forecasting, Non-oil exports, ANN, ARIMA, Iran
JEL: C32, C53, C45, E47
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