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Stage one: decomposition

  Stage two: prediction

Append

VMD

Default

Tuned

ε = 1e-9

K = d-1

α = 2000
τ = 0

P = max[P1, P2, ..., PK], L is the lead time and N is the data set length. 
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Tune K: center-frequency aliasing when K = d 
           (Increase K starting from K=2)

Aliasing


