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Abstract: Fitting of forecast function is very difficult and important in non-linear regression forecast problems.The accuracy is
directly affected by the fitting of forecast function.Non-linear model in the traditional method is difficult to solve the system
whose non-linear is stronger,and the result of fitting and forecast is not ideal.Function network is a recently introduced extension
of neural networks.It has certain advantages solving non-linear problems.Non—linear regression forecast model and learning algo—
rithm based on functional networks are proposed in this article.Some examples about one—dimensional non-linear regression fore—
cast and multi —dimensional non-linear regression forecast are provided.The simulation results demonstrate that forecast model
based on functional networks whose accuracy of fitting and forecasting is more than some traditional methods has some value
about theory and application.
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