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Série Observée : Tendance + Trame + Perturbation + Bruit
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2.1 Non-linear approaches classification
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2.2 Forecasting competitions
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2.3 Models to minimize the prediction error
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2.3.1 The auto regressive function
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2.3.2 Confidence interval on the forecasted value
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2.3.3 Functional estimators
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2.4 Parametric or non-parametric model: the priors about
complexity
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3.1 Various connectionist models - various architectures
3.1.1 Historical approach
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3.1.2 Connectionnists models of time
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'Les réseaux récurrents ont fait notamment ’objet d’un numéro spécial de la revue IEEF
Transaction on Neural Networks en Mars 1994.



3.1.3 Choice of a connectionist model
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3.2 Identification Algorithm and learning
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3.4 Validation and confidence intervals

3.4.1 Test set

955 [77] !

3.4.2 Forecasting resampling methods
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Données brutes jour par jour de 1976 a 1992
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Consomation normalisé hors tendance
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Données corrigées jour par jour de 1976 a 1992
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Autocorrelations de la série des consommations journaliéres
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4.2.1 Pretreatments

4.2.2 Parameters identification

4.2.3 Prediction precision
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