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Abstract:
series. The ANN architecture is usually designed and optimized based on trial and error using a given
training data set. It is generally required to obtain big data for ANN training in order to achieve good
training performance. Financial time series are subject to highly complex conditions of external
inputs and their dynamic features can change fast and unpredictably. The aim of this research is to
design an adaptive ANN architecture, which can be trained in real time with short time series for
near future prediction. ANN based chaotic system generator is designed for the simulation and
analysis of the dynamic features in financial time series.
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