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Time Series Prediction Using Artificial Neural Network and Its Application

Mackey-Glass Equation and Stock Index
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Abstract

This paper presents time series prediction using artificial
neural network and its application Mackey-Glass equation and stock
index. The prediction method is a neural network with nonlinear
autoregressive network with exogenous inputs (NARX) that utilizes the
weight and bias values to adjust the optimized network parameter
through learning algorithms. The optimization is achieved through the
smallest mean square value. Test for prediction of time series is done
by two methods: the Mackey-Glass and real SET50 stock index. The
proposed method shows very low errors and can also be useful re

real-world applications in enterprises.
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