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A STUDY ON FORECASTING FOR TIME SERIES
BASED ON WAVELET ANALYSIS

HE Guo-Guang MA Shou-Feng LI Yu

(Management School of Tianjin University, Tianyin 300072)
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Abstract The general forecasting approaches for time series are incapable of forecast-
ing the time series of nonlinear non-stationary process. In this paper, an approach
based on wavelet decomposition and reconstruction(WDR) 1s put forward. In compari-

son with the general forecasting approaches, the forecast accuracy of WDR is im-

proved effectively.
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