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Option Price Forecasting with Neuro-Fuzzy systems in comparison
with Neural Networks
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ABSTRACT

Rcently, option price forecasting has become an important financial issue. Forecasting the future price
of options is important for investors because these derivatives allow them to control their investment risks
in the securities market. This paper proposes a new method in option price forecasting using adaptive
network based fuzzy inference system (ANFIS) and Entropy in order to rank all inputs of ANFIS.
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