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A NEW ON-LINE RECURSIVE LEARNING ALGORITHM FOR
RECURRENT NEURAL NETWORK

WEI WE!
(Department of Electrical Engineering, Zhejiang University, Hangzhou 310027)

Abstract In this paper a new on-line recursive learning algorithm for recurrent neural net-
work is proposed. It overcomes the disadvantage of the slow convergence of the recurrent BP
algorithm. The real-time learning ability and the fast convergence of the recurrent network
model of nonlinear dynamical system have been obtained by introducing the forgetting factor
in the objective function and the maximum likelthood estimation principle. Simulation results
show that the proposed algorithm performs better than the traditional recurrent BP algo-

rithm.

Key words Recurrent neural network, on-line learning, fast algorithm.
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