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Robust Tme Series Prediction of Neural Network
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Abstract: To lve the problan of the robust prediction of neural networks, the paper proposed a uni-
versal method of nonlinear model identification Themethod isbased on the nonlinear partial autocorre-
lation It could detem ine the order of nonlinear auto-regression by investigating the irreducible depen-
dence betw een current quantities of time series and high order historical quantities Computer smula-
tions perfectly supported our idea
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