HEET AL L HERR 15— 6
(1997. 9. 286)

'aaﬁwigmw#7777»%%%@%wt%@ﬁm

Bk = Ho P $k— Pk

TN KRR FF AR T2

ETR, 757 ¥ VEERFICR T A FHFERBRATZ LI, FRRZEORH, 77

4 y?vtfyc!;)fé X PRl 2 VTR, ¥, 7527% M#;FEJ%::«&vamoEsaﬁtvi
BN VAV EREEADEZTLOBARAXC IV ERATIEFVEREL, BREOMEIIH
LTA Y ANAREO RN HRSRES A Z L EBEVWETFHTERRT. T4, 77 7 7 V8
RFIOY =T Ly FEREREBVTT 5 2 Y VRTREEET 5. MEALLT, ¥3alb-Yavic
I NRAESESTS I INERFO 1 AF v TEOTFHRELBO TSI 2Y 0 A7 v TROFHR
EiioVnTb—EOMBANTIE 2B LERT, WAL LT, HEOFHL AT a YREINOE
B,E8ENF ey 7T, 8 Uﬁ%*iﬁkc\ﬂfﬁ*\ 75%‘&%?’%

Predlctlon of Fractal Tlme—Serles by using the Self—Slmllarlty a.nd
its Application

Shozo Tokinaga, Yoshikazu Tkeda, Wataru Takebayashi
Depa.rtment of Econoxmc Engineering, Faculty of Econonucs Kyushu Unwersﬂ&y _

This report dea.ls with the prediction method for the time series bearing fractal g geometry, The
prediction error of the method, the estimation of parameters (fractal dimension et.al.). and several
applications are also discussed. At first, the time series is represented by the convolution of the )
impulse response expanded by a set of scaling function and the input signal. Then; by using the,
time scale expansion, future values are estimated. By using the simulation study, it is shown that
L-step ahead prediction of the fractal time-series is very well, and n-step ahead prediction where
the forecast is used as an observation is limited in a range. The method is applied to the forecast
of stock ‘price and option premium, the prediction of input traffic at the ATM, and the forecast of
demands. These results show better performance compa.red to the conventional methods
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