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EMD Combination Prediction in Non-stationary

Time Series and its Application

Abstract: The prediction of non-stationary time series is always a difficult problem. In this
paper, non-stationary time series are decomposed into a series of imfs and a residual component
using technique of EMD and then some cimfs are obtained from imfs using clustering analysis.
Finally, network is built for every cimf and the residue to predict the raw series. The practical
analysis shows EMD combination prediction can solve non-stationary problem effectively and
precision is considerately good.

Key words: EMD, Neural network, Combination prediction
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