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A Study on Fuzzy Time Series Prediction Method using the Genetic Algorithm
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Abstract ~ This paper proposes a time series prediction method for the nonllinear system using the fuzzy system and
its genetic algorithm. At first, we obtain the optimal fuzzy membership function using the genetic algorithm. With the
optimal fuzzy rules and its input differences, a better time prediction series system may be obtained. We obtain a good

result for the time prediction of the electric load.
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Fig. 1 Electric load for the normal days per each
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Fig. 2. The predicted value vs the true value
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Fig. 3. Above: The best fitness and average fitness.

Bottom: The optimal membership function
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