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Prediction of Time Series Signal with FIR/IIR
Neural Network

Fuminobu HosHr*. Tomoyuki MATSUZAKA** and Akio KIMURA***

Abstract

This paper treats a prediction method of time series signal using neural networks. The
conventional feed forward neural network is not appropriate for time series prediction since they
do not contain the delay elements which act as memory function. The authors proposed FIR/
IIR neural networks which have memory action of time series signal, and found that they have

good prediction ability.
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