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Forecasting of Some Non- Stationary Time Series Based on Wavelet Decompostion
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Abdract: A forecading method of time series caled wavel et- domain predictor is proposed. Sme rorr dationary time series can
be deconposed into severd gpproximate Setionary time series with wavelet deconpostion. Deconposed time series are forecaged with
auto-regresson node ,to obtain forecading resuits o the origna time series. Bperiments with sungot activity data show thet the
method is better than traditiona forecadting goproaches and neurd network gpproaches ,and can be gpplied to forecading of me rorr
dationary time series dfectively.
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