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< Abstract > This paper proposes an efficient time
series prediction of the nonlinear dvnamical discrete-time
systems using multilayer newral netwprks of a  hybrid
fearning algorithm. The proposed leaming algorithm is a
hybrid backpropagation algorithm based on the steepest
descent for high-speed optimization and the dynamic
tunneling for global optimization. The proposed algorithm
has been applied to the 600 samples of 700 sequences 1o
predict the next 100 samples. The simulation results
shows that the proposed algorithm has better performances
of the convergence and the prediction, in comparision with
that using backpropagation algorithm based on the gradient
descent for multilayer neural network.
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