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Abstract

On the basis of the time series analysis model, higher difference, gray model, spectrum analysis

and singular spectrum analysis method are used to extract non-stationary time series trend, and model smooth resid-

uals for time series. The analysis results of dam displacement monitoring series indicate that prediction accuracy is

improved by using singular spectrum analysis and spectrum analysis of time series analysis model compared to the

traditional model of higher difference timing analysis model and gray prediction model.
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Observation time series of vertical radial displace-

ment of the dam ( unit:mm)
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Fig. 1 Trend items extracted by GM(1,1) model
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Fig.2  Amplitude-frequency figure of residual series after

Fourier transform
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Fig.3  Curve fitted by Fourier trigonometric
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the reconstructed time series(L =6)
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Tab. 2  Predicted displacement time series with various

models (unit;mm)
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