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Abstract We propose an interval arithmetic neural network model for effective prediction of time
series data in this paper. The model effectively reflects the dynamic characteristics of time series
signals by generalizing the activation of the FIR network for interval arithmetic operations. The
proposed model exhibits several advantageous characteristics. From the interval arithmetic functions,
more flexible representations can be provided for the learning data. The model also can reduce the
effect of noise and increase the learning efficiency in practical applications. In this paper, we first
describe the network structure and behavior, and then introduce a learning algorithm using interval
arithmetic operations. To evaluate the effectiveness of the proposed model, we applied the model to
a weather forecasting system. From the experimental results of the long term forecast of Korean
regional precipitation and temperature, the validity of the proposed model is discussed empirically.
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