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Prediction for Nonlinear Time Series Data using Neural Network
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Abstract We have compared and predicted for non-linear time series data which are real data having different
variences using GRCA(1) model and neural network method. In particular, using Korea Composite Stock Price
Index rate, mean square errors of prediction are obtained in genaralized random coefficient autoregressive model
and neural network method. Neural network method prove to be better in short-term forecasting, however
GRCA(1) model perform well in long-term forecasting.

Key Words : GRCA(1) model, Neural network, non-linear time series
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