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This thesis proposes a time series forecasting system using fuzzy-neural
network. The proposed system consists cf 5 layers : the input layer, the fuzzification
layer, the inference layer, the hidden layer and the output layer. The proposed system is
a fuzzy-based system which implemented in the structure of the neural network. The
proposed system uses a smail neural network as an inference engine for the THEN part
in stead of membershin function. Using a small neural network helps incieasing a
learning capability of the system. In the designing phrase, earlier works generate
menoership functions and fuzzy ruie-based by the expert. These processes are trial-
and-error and time consuming. To solve this problem, The Fuzzy C-Mean Clustering and
Genetic Algorithm are employed to generate membership function and optimize fuzzy
rule-based respectively. The proposed system is testec with 11 time series data. The
measures of forecast accuracy are RMSE and MAPE. The performance is compared

with the fuzzy inference system and the backpropagation neural network.





