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Chaotic Time Series Prediction Based On Binary

Particle Swarm Optimization
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6. Conclusion

A new method of predicting chaotic time series based on BPSO is proposed in this paper. Parameters of
prediction model can be set to different value with those of phase space reconstruction. Because the
parameters have important impact on the prediction accuracy, optimal values are chosen for the prediction
model. BPSO is applied to search the optimal parameters due to its strong global search capability. The local
linear one-step prediction updates the training set to search for new neighboring points and increases the
complexity of computation. The multi-step prediction can overcome the disadvantage by changing the
predictive step. The adaptive weighted fused algorithm also can be employed to improve the predictive
accuracy by fusing the models with weighted factors. Simulation results demonstrate that the proposed
method is superior to the traditional local linear model and more suitable for high precision short-term
prediction.
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