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Abstract Based on the generalized cost criterion, a new recursive prediction error learning algorithm

(GRPE) for diagonal recurrent neural networks (DRNN) is presented, which has the second order con—

vergence. A guideline for the choice of the optimal learning rate is derived from the convergence analy—

sis- The application of this method to dynamic modeling of continuous stirred tank reactor ( CSTR)
shows that the GRPE trained DRNN has higher modeling precision and faster convergence than BP
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