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Nondinear autoregressive model based on fuzzy relation
and neural network

Norikazu IKOMA* and Kaoru HIROTA**

Abstract

A non—linear function approximated by both fuzzy relational model and multi — layer neural
network model is proposed. By using this function, a non—linear autoregressive model is pro-
posed. Since this method is based on the set theory, this medel can be applied to the categorical data
without encoding into the numeric variable. This autoregressive model is also applied to the one
step ahead predictions in the time series data which are given by the simultaneous observation of
both the numeric data and the categorical data. The experiement of prediction for the number of
leukemic cell is shown by using the past time data of leukemic cell(numeric data) and the informa-

tion of taking medicine or not(categorical data).
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