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Accreditation
This research concerns about application of artificial neural networks (ANN) for predicting time
series data. By modifyingA,A perceptronA¢A€A™Ss activation function with linear function, we
got linear networks. In order to predict time series data, these linear networksA,A combine with

Abstract adaptive LMS algorithm. And then we had completed this model with time delay function to
accommodate past data in time series. The data that used in the test had varied in frequency

and sampling time. Results of the test had shown that the networks workA A properly to predict
the data series.
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