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Abstract

In this research, the goal is to determine the pattern by using financial variables to enhance the decision-makers
ability to use financial statements to predict corporate returns. For this purpose, the ability of two multi-layer
perceptron neural network algorithms and colonial competition algorithm was investigated. The samples used in
this study include companies accepted in the capital market of Iran between 2011 and 2015. The companies were
divided into two educational groups: the company-years of the company (2011-2014 years) and the experimental
group consisting of the company-year-end (company-year 2015). In order to predict the returns of the
companies, the financial ratios predict the stock returns used by previous research. The results of this study
showed that the combination of neural network model of multilayer perceptron and colonial competition
algorithm with a 0.00481 error is more powerful in predicting stock returns than the multi-layer perceptron
neural network model with a 0.1431 error.
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