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Abstract⎯We analyzed different approaches to developing ensembles of neural networks in respect to
their forecasting accuracy. We describe a two level model of ensembles of neural networks for forecast-
ing of telemetry time series of spacecraft’s subsystems. A possibility of additional training of these
ensembles of neural networks is examined. Our results show that use of ensembles of neural networks
with dynamic weighing allows us to reduce the forecasting error.
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INTRODUCTION
The space telemetry is a set of technics allowing us to collect distantly information about the state of

on-board subsystems of a spacecraft. They inspect their functioning by means of analysis of readings of
monitors distributed over the subsystems. Thus, the telemetry data is a multidimensional time series. One
of the problems of the analysis is to forecast the given series.

In the general form, a forecasting problem for a multidimensional time series is formulated as follows
[1, 2]: using the known value of the sequence y(k) and its history y(k – 1), y(k – 2), …, y(k – m) it is nec-
essary to estimate the next value of the sequence y(k + 1). In the instant k each sequence member is a set
of numbers. The length of the history m we use for forecasting is called a time-window.

Since neural network (NN) approaches allow on to simulate dependences between variables by means
of training by examples, they are widely used now when solving forecasting problems. At that, their effi-
ciency depends on architectural solutions and training methods [1, 3]. Consequently, the experiments
have to be repeatedly performed. There are examples of neural networks use in on-board intellectual deci-
sion support systems [4, 5].

In the present publication, we analyze a possibility of short-term forecast of telemetry data using
ensembles of neural networks (ENN) [6, 7]. They are sets of NN making decision by averaging the results
of individual NNs.

There is a drift in forecasting analysis and machine learning meaning that statistical properties of a tar-
get variable the model tries to forecast changes unpredictable with time [8] increasing the forecasting error.
Consequently, we can increase the efficiency of a neural network model with the aid of incremental learn-
ing methods of ENN [6, 8, 9].

CONSTRUCTION OF ENSEMBLES 
FOR TELEMETRY DATA PROCESSING

We solved the forecasting problem of telemetry data for three subsystems of the Belarusian spacecraft.
They are the power system (PS), the corrective propulsion system (CPS) and the target equipment (TE).
Consequently, we generated three ENN for the telemetric data (TD) processing (Fig. 1).

Preprocessed TD and the identifier of the subsystem in question are fed to the ENN input, which is
delivered to the supervisor of the ensembles with the aid of the communication block. The supervisor gen-
erates a signal for choosing of ENN for the given subsystem and initiates the procedure of its additional
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training. The incremental block of additional training is responsible for preparation of the training data
set and training of new elements of ENN.

We use a multilayer perceptron with one hidden layer and the nonlinear activation function in the form
of the hyperbolic tangent as the basic element of ENN.

We define the size of the input layer NI for NN of single ENN as the product of the number of the mon-
itors of the subsystem for which we generate this ENN and the time-window we use in the forecast.

We define the size of the hidden layer NI for NN of single ENN during the experiment using the pro-
cedure of searching of the suboptimal size of the hidden layer of single NN.

The size of the output layer NO for NN of single ENN is defined by the number of monitors of subsys-
tem for which this ENN is generated.

The algorithm RPROP [10] trains individual neural networks.
We use a number of different approaches when generating the output value ENN. They are:
(1) The output value of ENN is generated as a sum of outputs of individual NNs. In the case of one

output neuron we calculate it according the formula

(1)

where n is the number of models of NN, and yi – is the output of the i-th NN;
(2) The output value of ENN has the form of the weighted sum of outputs of individual NNs. In the

case of one output neuron it is calculated by the formula

(2)

where n is the number of models, yi is the output of the i-th NN, wi is the weight of the i-th NN calculated as

wi = (3)

and msei is the MSE-error of the i-th NN on the validation set.
(3) The output value of ENN is the weighted sum of outputs of individual NNs (Eqs. (2) and (3)). At

that, we repeat the weighting after specified intervals of the processed sets (time readings) with an estimate
on this set (dynamically weighted ENN).

Fig. 2 illustrates this approach.
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Fig. 1. General scheme of telemetry data processing using ENN.
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The concept of drift of values refers to changes of the defined value with time and, consequently, to
changes in the distribution of the given value. The medium from which these values were obtained is not
stationary. A shift of the probability may indicate that definitions of the events may also change.

An ensemble of experts trained step-by-step on the input data (without access to the previous data)
combined with a form of weighted voting for obtaining the final solution is the common of the algorithms
of the drift detecting [8, 9].

Incremental training of ENN means estimating of accuracy of all models and their ranging by accuracy
at each forecasting iteration. When the error of ENN increases, the drift of the target variable is detected
and a new element trained at the relevant data is added the ensemble. In this approach, we retain the
model put in during the initial training and add new parameters without the problem of “forgetting”. This
is the way of additional training of ENN.

The algorithm of the incremental training of ENN includes the following steps:
1. The algorithm estimates the accuracy of ENN comparing the errors in the previous and the current

steps of its functioning.
2. If the error does not change or the change is in a predetermined range the work stops.
3. Otherwise the training data set including all the stored data after the last additional training is

formed.
4. Generation and training of new NN takes place.
5. Generated NN is added to the ensemble.
6. For all NN in the ensemble recalculation of the weight coefficients according Eq. (3) takes place.
Consequently, shown in Fig. 1 the two-level model of ENN forecasting data of subsystems of the

spacecraft is generated and works according the following algorithm.
1. Introduction of the sizes NPS ENNPS for processing of TD of PS, NCPS ENNCPS for processing of TD

of CPS, and NTE ENNTE for processing of TD of TE
2. Training of NPS individual NN using the set of TD of PS.
3. Training NCPS individual NN using the set of TD of CPS.
4. Training of NTE individual NN using the set of TD of TE.
5. Calculation of the weighted coefficients for individual NNs for each of the ensembles ENNPS,

ENNCPS, and ENNTE.
6. Receiving of TD for processing.

Fig. 2. Output value of ENN is generated as the weighted sum of outputs of individual NNs.
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7. Defining of the processed subsystem (PS, CPS, or TE).
8. Transmission of TD to the corresponding ENN.
9. Generation of the result according Eqs. (1) or (2).
10. Incremental additional training of the chosen ENN.
11. If there are data for processing, repeat item 6.

EXPERIMENTAL EXAMINATION OF EFFICIENCY OF ENSEMBLES
In Table 1, we show the parameters of data sets used in our experiment.
Each of the set is a list of telemetric data generated by the monitors of CPS subsystem of the Belarusian

spacecraft characterizing the functioning of the given subsystem. They are the temperature parameters,
pressure level inside the xenon delivery unit, and electrical parameters of the f low regulator, and param-
eters of the anode and cathode of the engines. The values of the monitored parameters depend on the
operational condition of CPS, which in turn is defined by executive instructions transmitted from Earth.
The readings of the CPS monitors correlate and this allows us to expect a satisfactory forecast.

Since usually we deal with a supervised training, it is necessary to generate a training sample using pairs
“input vector, output vector”. We generate the training pairs basing on the principle of sliding window [2]:
we extract a segment from the time series; some data of monitoring from this segment we treat as an input
vector. The value of the desired output in the training example is the next in order observation. Then the
window is shifted one position in direction of the increasing time and we repeat the process of generation
of the next training sample.

Consequently, if the dimension of the time series of data is equal to N and the size of the window is W,
NN has to accept an input sample of the size N × W. For W = 20 the set Dt_set_s1 is transformed into the
input set of the size 480 × 6589 and the target set of the size 28 × 6589.

When preparing a universal set of telemetric data from monitors of the spacecraft, resampling and scal-
ing are performed.

We perform resampling in order to transform the source data that are sequences of tickmarks of
important events into a form with fixed discretization time. The scaling is necessary to transfer the data
into acceptable range [-1, 1]. The outputs of the neural network are also scaled.

The aim of our simulations was to define influence of characteristics of an individual NN and archi-
tecture of ENN on the results of the forecast with the given forecasting window equal to 20 readings.

To estimate the trained NN and ENN as well as to compare different architectures of ENN we used
the following quantities:

⎯the mean square error (MSE):

(4)

⎯the mean absolute error (MAE):

MAE = , (5)

where ei = yi – ti, yi and ti are the obtained and the desired signals at the output of i-th neuron of the output
layer, respectively, and m is the size of the output layer of NN.

In our simulations, we divided the output sample into training and final sets in a ratio 9 : 1. The total
training sample was divided at random into the validation set (15%), the test set (15%) and the training set
(70%). We used them for training, estimate and search for the best NN architecture.
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Table 1. Telemetric data of CPS monitors

Name of set Discretization time, s Dimension of time series Number of readings

Dt_set_s01 1 24 57501
Dt_set_s05 0.5 24 12245
Dt_set_s1 0.1 24 6613
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We used the resulting test set calculating the final estimates of the obtained NN.

Estimate of Hidden Layer of NN

We estimated the ability to find a suboptimal size of the hidden layer of the individual NN using the
following algorithm.

1. Definition of a search interval of the size of the hidden layer.
2. Training of 10 NN with the size of the hidden layer equal to the current value inside the interval;

generation of the weighted ensemble from 10 NN.
3. Estimate of accuracy of ENN.
4. Transition to the next element of the interval until the end of the search interval is reached.
5. Selection of ENN with the minimal MSE on the search interval, the size of the hidden layer of the

element of ENN is a suitable solution.
In Table 2, we show the sizes of hidden layers for the sets of data of CPS system.
It worth to be mentioned that this algorithm increases substantially the time of generation of the archi-

tecture of NN.

Analysis of Approaches to Generation of Output Value of ENN

Figure 3 shows the dependence of MSE on the size of the hidden layer of the basic NN.
In Table 3, we present estimates of different architectures on the test set Dt_set_s1 with the size of the

hidden layer of the individual neural network given in Table 2.

Fig. 3. Estimate of different architectures depending on size of hidden layer of basic NN.
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Table 2. Estimate of size of hidden layer of neural network

Data set Size of hidden layer

Dt_set_s1 28
Dt_set_s05 33
Dt_set_s01 70
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Fig. 4. Estimate of dynamically weighted ENN as function of weighting step.
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From data of Table 3, we see that the minimal error corresponds to the dynamically weighted ENN. At
that, the differences in the estimated parameters of the dynamically weighted ENN and of singly weighted
ENN are very small.

Estimate of Dynamically Weighted ENN
We estimated the weighting step for dynamically weighted ENN. In Fig. 4, we show the MSE for dif-

ferent ENN.
The estimate procedure consists of the following steps.
1. Training with the suboptimal size of the hidden layer.
2. Determination of the search interval for the weighting step
3. Estimate of MSE of ENN, weighted ENN, dynamically weighted ENN with fixed step, dynamically

weighted ENN with the step equal to the current value from the interval.
4. Until the end of the search interval is reached move to the next element from the interval.
Figure 4 show that the minimal error corresponds to the dynamically weighted ENN with a small step

(less than 10 tick marks).

Estimate of Architecture of NN in Presence of Drift of Target Variable
In the course of this simulation, some modifications were artificially introduced to the analyzed data.

We added a linearly increasing trend and simulated a sinusoidal signal as a periodical component.
In Fig. 5, we show a modification of the data set Dt_set_s1 for estimate of additional training of ENN.

First 1319 readings were used without the modification.

Table 3. Estimate of different architectures using test set Dt_set_s1

Architecture MSE, 10–4 MAE, 10–3

Single neural network 3.51 0.115
Ensemble of neural networks 3.66 0.114
Weighted ensemble of neural networks 2.76 9.65
Dynamically weighted ensemble of neural networks, step = 10 2.75 9.59
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In Table 4, we present estimates of different architectures for the test set Dt_set_s1 with trend and sea-
sonal deviations.

The estimation procedure consists of the following steps:
1. ENN training.
2. Modification of the date set for processing by adding a trend or seasonal component.
3. Specification of the threshold for the algorithm of additional training.
4. Specification of the minimal volume of the additional training set.

Fig. 5. Modification of data set when estimating additional training of ENN: (1) increasing trend, (2) periodic component
and (3) modified multidimensional signal.
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Table 4. Estimate of different architectures on the test set with trend and seasonal deviation

Architecture MSE MAE

Single neural network 0.6035 0.48428
Ensemble of neural networks 0.030388 0.12742
Weighted ensemble of neural networks 0.028874 0.12115
Dynamically weighted ensemble of neural networks, step = 10 0.02661 0.11703
Dynamically weighted ensemble of neural networks with additional training, step = 10 0.015286 0.08767
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5. Estimation of the accuracies of the best of the ten NNs, of ENN, of weighted ENN, of the dynam-
ically weighted ENN, of the dynamically weighted ENN with a fixed step, and of the dynamically
weighted ENN with additional training (additional training is performed only when the required data vol-
ume is stored).

All the models including ENN with additional training showed a substantial decrease of their accura-
cies at the modified set due to the interval of storing of the minimal volume of the additional training set.

CONCLUSIONS

Comparing ENN with individual NN, we see that the forecast error decreases substantially.

The best accuracy has the dynamically weighted ENN with small weighting step (less than 10 time
readings). At that, the difference in the estimable parameters between the dynamically and singly weighted
ENN is insignificant.

Analyzing the telemetric data generated by the monitors of CPS subsystem we obtain the minimal
mean square error equal to 2.75 × 10–4 when using the dynamically weighted ENN with the weighting step
equal to 10.

For modified data sets with trend and periodical deviation, all the models showed a considerable
decrease of accuracy. In the same time, a decrease of accuracy showed ENN with additional training
because of necessity of training of additional NN on the suitable number of readings of the additional
training set. However, in the case of additional training the resulting accuracy was higher.
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