
27 
To cite this paper: Narimani R, Narimani M. 2014. Prediction using a hybrid particle swarm optimization and GARCH model. Sci. J. Mech. Ind. Eng., 3 (2): 27-32. 

Journal homepages: http://sjmie.science-line.com/ 

Copyright © 2014, Scienceline Publication 

 

Sci. J. Mech. Ind. Eng., 3 (2): 27-32 (2014)                  

 
 

.

 

 

http://www.science-line.com/index/
mailto:Reza_narimani@yahoo.com


28 
To cite this paper: Narimani R, Narimani M. 2014. Prediction using a hybrid particle swarm optimization and GARCH model. Sci. J. Mech. Ind. Eng., 3 (2): 27-32. 

Journal homepages: http://sjmie.science-line.com/ 

2
1te

2
1t

),0(~)()()( 2
tttt

d NuuBy   (1) 

2

12

2

110

2

  ttt u  (2) 

2
12 t

2
11 tu

2

2

11

2 /)ˆ(
2

1
)log(

2

1
)2log(

2
t

T

t

tt

T

t

t yy
T

L  
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yŷ

100MAPE

iŷ
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