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Historical Data Modeling Based on State Observation

Abstract

Abstract: Aiming at the problem that the conventional historical data modeling method can not overcome
the influence of disturbance on modeling accuracy, a historical data modeling method based on state
observation is proposed. In this method, the data with the characteristic from dynamic to steady state are
selected from the historical data as the modeling data, which is subjected to zero initialization processing
based on the final steady state value. The processed data is then divided into two segments. The first
segment is used to track the state of the prediction model, and the final observed state is used as the new
initial state of the prediction model. The second segment is used to evaluate the accuracy of the
estimated model parameters, and the particle swarm optimization is employed to find the optimal model
parameters. The method not only has the advantages of the conventional historical data modeling, but
also can effectively eliminate the influence of disturbance on the modeling process.
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Abstract: Aiming at the problem that the conventional historical data modeling method can not overcome
the influence of disturbance on modeling accuracy, a historical data modeling method based on state
observation is proposed. In this method, the data with the characteristic from dynamic to steady state are
selected from the historical data as the modeling data, which is subjected to zero initialization processing
based on the final steady state value. The processed data is then divided into two segments. The first
segment is used to track the state of the prediction model, and the final observed state is used as the new
initial state of the prediction model. The second segment is used to evaluate the accuracy of the estimated
model parameters, and the particle swarm optimization is employed to find the optimal model parameters.
The method not only has the advantages of the conventional historical data modeling, but also can
effectively eliminate the influence of disturbance on the modeling process.
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