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O ABSTRACT 0O

Ensemble methods used for classification and regression have shown that they are
superior than other methods, theoretically and empirically. Boosting is one of these
methods which is a powerful tool for improving the performance of any learning
algorithm. In this research, we have used Boosting algorithm with Recurrent Neural
Networks in Regression context to predict time series on single-step ahead depending on
each test set of time series. These series are known by its wide applications in many fields.
Then, the final results by using Boosting algorithm have been compared with the best
obtained results by using other algorithms. These results have also shown the ability of
Artificial Neural Networks (ANNS) in predicting time series. Also combination results of
many ANNSs by using Boosting algorithm give more stability than results that obtained by
using single neural network.
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