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Application of Intelligent Neural Network on

Prediction of Time Series Signal

WANG Cheng-liang', SONG Jun®, HU Bing-quan', ZHANG Qin'
(1. College of Automation, Chongqing University, Chongqing 400044, China;

2. College of Electrical Engineering, Chongging University, Chongging 400044, China)

Abstract: The research of neural network has been maturated both in theory and practical application since 1980’ s, and also

been employed into the prediction and analysis of nonlinear time series signal in the field of signal process system. Conceming

with the problem of time series signal prediction based on traditional neural network, such as black box, poor accuracy, and

facing the shortage of post knowledge, this'paper presents a different neural network prediction model from the traditional ones,

based on intelligent neural cell model and employing the iterative prediction method. Through the example on stock price

prediction, the prediction accuracy and practical value are proved.
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