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ABSTRACT

This paper presents a parallel-structure fuzzy system(PSFS) for prediction of time series data. The PSFS

consists of a multiple number of fuzzy systems connected in parallel. Each component fuzzy system in the
PSFS predicts the same future data independently based on its past time series data with different embedding
dimension and time delay. The component fuzzy systems are characterized by multiple-input single-
output(MISO) Sugeno-type fuzzy rules modeled by clustering input-output product space data. The optimal
embedding dimension for each component fuzzy system is chosen to have superior prediction performance for
a given value of time delay. The PSFS determines the final prediction result by averaging the outputs of all
the component fuzzy systems excluding the predicted data with the minimum and the maximum values in
order to reduce error accumulation effect.
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Fig. 1. Structure of the parallel-structure fuzzy system(PSFS)
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