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A New Method of Adaptive Prediction of Nonstationary Signals

LU Xiqun
(Department of Computer Science and Engineering , Zhejiang University « Hangzhou, 310027 ,PRC)
YU Yinglin
(The Insitute of Radio and Automation,South China University of Technology * Guangzhou,510641,PRC)

Abstract: In this paper,a dynamic neural network is proposed,which is used for the nonlinear adaptive
prediction of nonstationary signals. The dynamic neural network consists of two subsections : nonlinear sub-
section and linear subsection. The nonlinear subsection consists of cascade-connected recurrent neural net-
works ;and the linear section consists of a conventional tapped-delay-line filter. This kind of neural network is
used for nonlinear adaptive prediction of nonlinear time series »generated by nonlinear dynamic equation. The
experimental results show that it outperforms the traditional feedforward neural network.
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