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Abstract
In this talk we present a novel method for short term forecast of nonlinear time series.  A nonlinear time series is first approximated by a nonlinear recurrent system. The resulting recurrent system is then approximated by feedforward B-spline networks, yielding a nonlinear optimization problem. In this optimization problem, both the knot points and the coefficients of the B-splines are decision variables so that the solution to the problem has both optimal coefficients and partition points. To demonstrate the usefulness and accuracy of the method, numerical simulations and tests using various real time series are performed. The the numerical simulation results are compared with those from a well-known regression method, MARS. The comparison shows that our results are superior to MARS for nonlinear problems.
國立中山大學應用數學系敬啟

演講查詢網址：http://www.math.nsysu.edu.tw/seminar/semi.html
交通查詢網址： http://www.math.nsysu.edu.tw/department/map.html
敬 請 公 告！ 歡 迎 參 加！
