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Study on a Fault Trend Prediction Method for a Class of Device Fault Processes

LI Gang, ZHOU Dong - hua
(Department of Automation, Tsinghua University, Beijing 100084, China)

Abstract: A fault trend prediction problem for a class of exponential fault process is studied. Under the condition
that the measure variable is disturbed by a stationary noise, the fault process is detected by statistical analysis of the
measurement firstly. According to the model assumption, the parameters of the fault trend process can be obtained
by using STF ( strong trécing filter). After the extraction of trend component, the modeling error series becomes a
stationary series, which can be used for normal ARMA time series analysis. Finally, the whole prediction can be
acquired by combining trend prediction and time series analysis. Computer simulations validate the effectiveness of
the proposed method.
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