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Abstract

A new model of Fuzzy Inference Nearal Network which employs Kohonen SOM to goneral-

ize the fuzzy rules i1s proposed in this paper. The network consists of thres layers . the input-cutput tay-

er. the Tf layer, and the Then layer. The performance of the Fuzzy Inference Neural Network 1s deter-

mined by the nodes and the connectivity between the lavers. There are three learning processes in the

network: the SOM process. the rufe-generalize-and-abstract process and the LMS learnng processes.

In the rule-generahization-and-integration process, another feature map 1s employed to abstract the rules

effectively. The results of computer simulation applying to financial prediction shaw that the perfor-

mance of this FINN network is superior to that of the BP netwark.

Keywords Fuzzy Inference Nenral Network . Self-Orgamuzation Map{SOM) . Fuzzy rules, LMS learn-

ing
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