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Abstract

This talk presents a modeling approach for a class of nonstationary data which can be
analyzed to predict irregular operation within a time series. The model structure can be
applied to a class of slowly varying nonstationary processes which may be described by
locally stationary wavelet processes utilizing wavelet packets. A method is presented to
select subprocesses that characterize key aspects of a nonstationary process for analysis.
The estimated parameters of the selected subprocesses are used to infer the time varying
behavior of the process. The parameters can be used as features to distinguish changing
states within a process or to differentiate different locally stationary processes.
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