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1 0.02464 0.03771 0.02755 1.332 9 1.331 1.353 0.02755 1.332
2 1.331 1.353 1.332 0.01377 10 0.02464 1.353 0.02755 0.01377
3 0.02464 0.03771 0.02755 0.01377 11 1.331 0.03771 1.332 0.01377
4 0.02464 0.03771 1.332 1.331 12 1.331 0.03771 1.332 1.3321
5 1.331 1.353 1.332 1.332 13 0.02464 1.353 1.332 1.331
6 0.02464 0.03771 1.332 0.01377 14 1.331 0.03771 0.02755 0.01377
7 0.02464 1.353 0.02755 1.332 15 0.02464 1.353 1.332 0.01377
8 1.331 1.353 0.02755 0.01377 16 1.331 0.03771 0.02755 1.332
2
1 -7.747 -15.52 10.65 12.73 0.8756 9 -3.966 9.719 -11.61 1.291 3.71
2 -6.729 9.854 -5.24 16.12 -12.97 10 3.545 -11 0.2558 -2.146 5.298
3 -6.315 6.199 4.307 -5.919 -5.523 11 -0.9849 5.989 -0.1417 -1.643 5.551
4 -1.527 -2.277 -6.401 -0.4519 10.45 12 1.912 4.272 0.1281 3.181 -7.006
5 5.811 1.609 -6.834 7.68 -3.167 13 —-0.9818 0.1354 4.777 -1.956 0.2522
6 2.722 4.402 -16.93 -9.048 8.395 14 -9.573 -9.871 7.438 3.038 13.78
7 1.928 13.28 -12.35 -0.2074 4.141 15 4.699 1.039 0.2496 5.938 -12.11
8 4.029 -6.934 4.206 -2.767 6.173 16 —-1.085 0.2992 0.2369 0.233 -0.1312
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Abstract
For dynamic systems with complex ill-conditioned or nonlinear characteristics the fuzzy model based on fuzzy sets is very
useful to describe the properties of the dynamic systems using fuzzy inference rules. Modeling and prediction of nonlinear systems
using fuzzy modeling is discussed in this paper. First the fuzzy space of input variables is partitioned by means of on-line fuzzy
competitive learning. Further the parameters of fuzzy model are estimated by means of Kalman filtering algorithm. To illustrate
the performance of the proposed method simulations on the chaotic Mackey-Glass time series prediction are performed.
Combining either off-line or on-line learning with the proposed method we can show that the chaotic Mackey-Glass time series

are accurately predicted and demonstrate the effectiveness.

Keywords fuzzy competitive learning chaotic time series Kalman filtering algorithm
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