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Feature Extraction-based Selective Neural Network Ensemble Method
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Abstract In order to solve the problems of the existing research methods in input attribute, ensemble fashion and en-
semble form, a novel selective & nonlinear neural network ensemble method, i. e. NSNNEIPCABag, is proposed in
this paper. In this model, some different training subsets are first generated by Bagging algorithm. Then the feature
extraction technique, improved principal component analysis (IPCA), is used to extract the data feature for training in-
dividual networks, and to select the appropriate number of ensemble members from the available networks, Finally,

the selected members are aggregated into an ensemble model by neural network, For illustration and testing purposes,

the proposed ensemble model is applied to time series forecasting with the favor results obtained, which shows that the
generalization ability of the proposed method can be superior to those of other neural network ensembles,
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