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> DNN : Deep Neural Networks

» ANN : Artificial Neural Networks

» PACF : Partial Auto-Correlation Function

» MLP : Multi-Layer Perceptron

» RNN : Recurrent Neural Networks

> NARX : Nonlinear Auto-Regressive Network With Exogenous Inputs, 2|¥#H+E
L=

Zolots AMAE ZHo2M AAE 2ynt 725t 2¥o| dHE 2ot

> LSTM : Long Short-Term Model, RNN 29| 7|As53 EZst DHOR A|Z/F

A Holy EM0f g2 &&F
» GRU : Gated Recurrent Unit, LSTMS Mt 2H

> Feature Engineering : H{4l12|'d 2ol 452 XOfgt S0 = UEE YHH
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"The DNA of Security Return”, Quantitative Finance, vol.15, no.1, pp. 1-17. 2015.

"=9E DNAE 0|8%t F8AIY &4 LH-E", XHREAT, vol 2, no.1, pp 82-106, 2014.
"Measuring the Dependency between Securities via Factor-ICA Models", Journal of Applied
Finance and Banking, vol. 4, no. 1, 2014.

'S8y AFa0 e HFAHF, IHEM AT, Vol. 13, No.3, pp. 53-75, 2007.

"NAFTAQ 2/2t¢(7| 0|2 HA|Z F84tg", 2tEIOH 2|7, Vol II, No. 1, pp. 55-79, 2007.

g ERE RN, 28YsH, 2002

"Multi-Variate Estimation and Forecasting with Artificial Neural Networks", 2AFEHQ|=&, UCSD,
1999.
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