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Forecasting Method for Chaos Time Series
That is AR Model Adding Dummy Variables

NAGASE TAKAHISAT

Forecasting method of chaos time series have been proceeded for this ten years. But, there
is a few convenient methods for chaos time series like exponential smoothing. In this study,
we examine convenient forecasting method for chaos time series that is liner autoregressive
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model adding dummy variables.

1. 0o0o0oad

gobooooboooooooooooooooon
goboooooooooboboboooooooooooo
goboooooboooooobooooooooooo
00000000 Y000000000000000
gooooooooooboooooooobooooooa
goboboooooooooooooooooooon
booooooooooboooooboobooo
gbobooooooooooboooobooooon
utbodoooooooooboboooboooboo
gboooooboooooboooooooobooobooboo
gboobooooboooooobooobooooooon
oooooboobooboobooooboooboobooon
gooooboooooooboboooboboboooobobo
goooooboooooboooo

2. 000DOOO0O0oOobOOoOoocoOoooobaon

dddoooooboooooooooooooooa
X, =aX,1(1-Xi1)  Xo=01 (1)

000000 o=3700000000X: 0 X¢—q
doddddoooooooooooobooooooo

t00000000020000000
Institute for Post and Telecommunications Policy, Min-
istry of Public Management

3247

00000000000 10000000000 X
000000 10 X/ 0 X/ ,000000000
00100000 200000 2000000000
0000000000000 00000000000
000 1000000000000000000000
00000 ARD200000000000000 3
0000000000000D00000 R?0000
0 R?=0.778100000 30000000 400
000000000000000000000000
300 —06000000000000000000
000000000000000000000000

X

Xt-1)

-1 -05

@

® 00q 00 90 0®

01 0000000000 10000000000 10
Fig.1 Scatter diagram for first-order difference of logistic

map (lag 1).
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Fig.3 Forecasting of logistic map (first-order difference).
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Fig.4 TForecast error of logistic map (first-order
difference).
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Fig.6 Scatter diagram for second-order difference of
henon map (lag 2).
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Fig.7 Forecasting of henon map (second-order

difference).
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Fig.8 Scatter diagram for three-order nonlinear map.
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Fig.9 Forecasting of three-order nonlinear map.
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Fig.10 Forecast error of three-order nonlinear map.
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Fig.11 Forecasting of three-order nonlinear map adding

dummy variables.
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Fig.12 Forecasting of logistic map (first-order difference,
o = 4.0).
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Fig. 13 Forecasting of logistic map adding dummy

variables (first-order difference, a = 4.0).
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Fig.14 Scatter diagram for logistic map (first-order

difference, o = 4.0).
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Table 1

Comparison of accuracy.
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