Accepted Manuscript

Title: A novel high-order weighted fuzzy time series model
and its application in nonlinear time series prediction

Authors: Ping Jiang, Qingli Dong, Peizhi Li

PII: S1568-4946(17)30058-3

DOI: http://dx.doi.org/doi:10.1016/j.asoc.2017.01.043
Reference: ASOC 4037

To appear in: Applied Soft Computing

Received date: 13-9-2016

Revised date: 5-1-2017

Accepted date: 22-1-2017

Please cite this article as: Ping Jiang, Qingli Dong, Peizhi Li, A novel high-order
weighted fuzzy time series model and its application in nonlinear time series prediction,
Applied Soft Computing Journal http://dx.doi.org/10.1016/j.asoc.2017.01.043

This is a PDF file of an unedited manuscript that has been accepted for publication.
As a service to our customers we are providing this early version of the manuscript.
The manuscript will undergo copyediting, typesetting, and review of the resulting proof
before it is published in its final form. Please note that during the production process
errors may be discovered which could affect the content, and all legal disclaimers that
apply to the journal pertain.


http://dx.doi.org/doi:10.1016/j.asoc.2017.01.043
http://dx.doi.org/10.1016/j.asoc.2017.01.043

A novel high-order weighted fuzzy time series model and its
application in nonlinear time series prediction

Ping Jiang, Qingli Dong *, Peizhi Li
School of Statistics, Dongbei University of Finance and Economics, Dalian 116025, China

* Corresponding author.
E-mail address: isaacdon525@gmail.com (Q. Dong).

Hrart

:

Inatiakzation uf problken
|and Aborithm parsimeters

i = i
| Build prineity murris | Lstablsh FLGs ioto | |
Intratzatian of i saresponding trends |

i
‘\ Ea bl i FEA cned i
i Freay losic Asign U118 weights| |
! rclatinnships groups s :
i

Phase

2
i ' Il
1 Assia RHS wosshis ‘& Detarxits the
by OWARIMmebod| 1| testing data
i

i g i
| | Calculge che prediceed H ! Dlake forccasiing bascal | |
i aulue 1 F | H ot rules '

Highlights

® Anovel high-order weighted fuzzy time series forecasting model is developed.
® HS algorithm are employed to optimize the division of the universe of discourse.

® RIM quantifiers are employed to obtain the weights of ordered weighted
aggregation.

® \\eights of RHS of FLGs are used to compensate the presence of bias in
prediction.

® Simulation studies in real world demonstrate the superiority of the proposed
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