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Sergﬂ

From: "Sergey" <tarassov@rogers.com>
To: <timingsolution@yahoogroups.com>
Sent: Sunday, February 04, 2007 6:52 PM

Subject:  Re: [timingsolution] Neural Net questions

Hello, Group

First of all, the major language here is English. So let's use this language. This is the best
compromise.

Now, here are the answers to your questions:

1) in NN, we have maximum two hidden layers as NN topology. Is it technically and theoretically
possible to incerease this number to, say for instance, five?

So far itis possible to use up to 2 hidden layers. | can add very easily more layers, but the main
guestion remains - how to work with multilayer perseptron (the name of the used neural net). The
usage of more than 1 hidden layer requires a special knowledge and approach. Sooner or later we will
do it, but once again, the programming itself is a minor issue, the main issue is HUGE backtesting job
to figure out how to use these types of neural nets. From my experience, the neural network with two
hidden layers works a lot slower. Usually, | use just one hidden layer. For multilayers, it makes sense
to organize the NN topology in a special way that reflects some knowledge paradigm.

2) The question in Russian concerns these parameters:

Handorm Welghts Wanance

Meural Net |0.03 Linear Maodel |0.005

Also, a very important parameter for NN training is its learning rate:

aining FProcess

Leaming Rate 0.05
Momenturm  |0.8
Maize |0

If the projection line is choppy while training the NN, | recommend to decrease learning rate (for
example, set it to 0.01) and after that do random weights variance.

Later | plan to add these parameters to back testing module.
Best regards.

Sergey

----- Original Message -----

From: "Serg Lesovikov" <|esovikov@yahoo.com>
To: <timingsolution@yahoogroups.com>

Sent: Sunday, February 04, 2007 3:58 PM

Subject: [timingsolution] HerpoceTb
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> MpuBeTcByto Cepex

> KoHCcynbTupoBarncs no BapuaHtamMm peryyiupoBku HempoceTu
> BO3HUK BOMNPOC U noxenaHue

> B HayanbHbIX HacTpomnkax HenpoceTu(Options- Timin

> Solutions options - Neyral Net) - ecTb perynupoBka -

> Random Weights Variance. ina HepoceTu No yMO4aHUI0

> 3HayeHue 0.03

> PebsiTa cka3anu 4YTo HopMmarnibHOe 3Ha4YeHue Ons HenpoceTu
> 0.05, T e eCTb BapuaHT U3MEHATb 3Ty PerynmpoBKy.

> [pob6oBan pacyeT mogenu co 3HavyeHuaAmu ot 0.02 go 0.05 -
> NPOrHOCTMYeCKas JIMHUSA CYyLeCTBEHHO MEHSeTCA

> Bonpoc : Henb3s nu 3Ty chyHKuuto BbiHecTH B Back Testing

> n Hepomopgensb ?

>

> Best regards

> Serg Lesovikov

\Y

www.geocities.com/lesovikov
Skype (www.skype.com) lesovikov
Webmoney 7264081325677

icq 151120159 Jonnatan
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> Bbl yxe ¢ Yahoo!?

> UcnbiTanTe OGHOBNEHHYO 1 yny4weHHy. Yahoo! Mouty! http://ru.mail.yahoo.com

>

>

> Yahoo! Groups Links

>

> <*> To visit your group on the web, go to:

> http://groups.yahoo.com/group/timingsolution/
>

> <*> Your email settings:

> Individual Email | Traditional

>

> <*> To change settings online go to:

> http://groups.yahoo.com/group/timingsolution/join
> (Yahoo! ID required)

>

> <*> To change settings via email:

> mailto:timingsolution-digest@yahoogroups.com
> mailto:timingsolution-fullfeatured@yahoogroups.com
>

> <*>To unsubscribe from this group, send an email to:
> timingsolution-unsubscribe@yahoogroups.com
>

> <*>Your use of Yahoo! Groups is subject to:

> http://docs.yahoo.com/info/terms/

>

> .

Page 2 of 3

6/17/2008


http://www.geocities.com/lesovikov
http://www.skype.com
http://ru.mail.yahoo.com
http://groups.yahoo.com/group/timingsolution/
http://groups.yahoo.com/group/timingsolution/join
mailto:digest@yahoogroups.com
mailto:fullfeatured@yahoogroups.com
mailto:unsubscribe@yahoogroups.com
http://docs.yahoo.com/info/terms/

Page 3 of 3

SPONSORED LI NKS

Software sol ution Smal | busi ness Busi ness finance
finance online

Busi ness finance Busi ness finance

trai ning course

Your email settings: Individual Email| Traditional

Change settings via the Web (Yahoo! ID required)

Change settings via email: Switch delivery to Daily Digest | Switch to Fully Featured
Visit Your Group | Yahoo! Groups Terms of Use | Unsubscribe

6/17/2008



