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Long-term Prediction considering the mutual relation among several time series
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Time series analysis is one of important issues in science, meteorology, engineering, and so on.
Up to the present, various methods, for instance, Statistical methods, Neural Network, Chaos
theory and GMDH have been proposed for the prediction of time series data.

However, Neural Network needs a great deal of learning data and Chaos theory also needs a great
deal of time series data when reconstructing the attractor in the state space.

In this study, we propose a long-term prediction method of time series data using Artificial Life
considering the Mutual Relation among several time series.

Key Words: Times series analysis, Long-term Prediction,Short-term Prediction, Artificial Life
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