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Decompose a target sequence associated with the prediction
problem into a binary sequence group which includes at least
one binary sequence

Ve

v

Generate a plurality of elementary sequences based on each
composite sequence in the binary sequence group

Ve

v

Determine initial weights of each composite sequence in the
binary sequence group based on average of weights of the
corresponding elementary sequences

Ve

Determine a binary prediction value for each binary sequence
wherein the binary prediction value for each composite
sequence in the binary sequence group is determined by
modelling each composite sequence using RNN based on the

determined initial weights
v

Determine a real prediction value for the target sequence
based on a product of the binary prediction value for each
binary sequence in the binary sequence group and the
corresponding multiplier value

Figure 1A

Generate a current binary sequence based on a current
source sequence and a current multiplier value corresponding
to the current binary sequence

A

Update the current source sequence by subtracting the
current multiplier value from each element of the current
source sequence

Figure 1B
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Values of Elements

07

0.6

05

04

0.3

0.2

01 -

1]

//\/ //\‘/ v

1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35
Time Steps

Figure 5

Values of Elements

a7
X
05
04
0.3
02
01

1 3 5 7 9 1113 15 17 19 21 23 25 27 29 31 33 35 37 39 41 43 45
Time Steps

Figure 6




Original sequence extended with predicted values - Test problem 1
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Original sequence extended with predicted values - Test problem 2
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Original sequence extended with predicted values - Test problem 4
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