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Application of Neural Networks to Complex Time Series Prediction
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Synopsis

The possible existence of deterministic chaos in a blast furnace is investigated with nonlinear time series analysis for
observed sequences.of thermal fluctuations of the system. The analysis is exploited to acquire prior knowledge for
determining the optimal architecture of neural networks as predictors of the observational time series. The networks are

capable of learning the underlying dynamics and making short-term predictions about the series. The present work may

show a novel approach to controlling complex systems.
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Fig.6 Forecasts about the short time series with a general-
ized radial basis function network added in parallel to
a linear autoregressive predictor
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Fig.7 Forecasts about the long time series with a general-
ized radial basis function network added in parallel to
a linear autoregressive predictor
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