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A Novel Real Time Predictor for Complex Time Series

WANG Jun, PENG Xryuan, PENG Yu
( Department of Automatic Test and Control, Harbin Institute  Technology, Harbin, Helongiang 15008Q China)

Abstract:  The task of complex time series predicting is hard to be accomplished with only one single predicting model. In
this paper, a novel multr scale incremental predictor is proposed. This predictor decomposes the complex time series into a series of
intrinsic mode functions ( IMF) and a residual signal wih empirical mode decomposition firgly, and then an Incremental Indeperr
dent Vector Combination Predicting algorithm in Kernel Space ( IVCPKS) is consructed for predicting every IMF or residual sig-
nal. The proposed predictor is competent for predicting the complex time series in real time. Experimental results showed that the
proposed method performed very well in the tak of predicting complex time series.
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1 MAE  NRMSE
MAE NRMSE
EMD + EMD +
RBF | lIVCPKS RBF |IIVCPKS
I11VCPKS ITVCPKS
EPS | 0. 1277 | 0.1432 Q 0856 03702 | 0.3942 | 0. 2366
PED | 0.0376 | 0.0715 0 0253 Q0 0056 | 0.0090 [ 0.0037
DSLP | 0. 1251 | 0.1763 Q1274 00445 | 0.0634 | 0. 45
SD [ 0.135 | 0.1755 Q 1017 0 0736 | 0. 901 0. 0553
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