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Reconsideration of Chaos Time Series Forecasting
Method Using AR Model

TAKAHISA NAGASEt

In this paper we reconsider chaos time series forecasting method using the AR model. There
are the SETAR or the AR model adding dummy variables (DAR) about this kind of methods.
But it has been pointed the limitations about the DAR. In our study, at first we improved
the DAR and compared the feature and accuracy with the SETAR. Secondly we investigated
forecasting continuous chaos model with a series of the AR models. According to this analysis,
the AR model using taylor series expansion has good property. Moreever, in both examination
comparison with the other models of the AR type which is simplified the Lorenz’s method of
Analogues and the Farmer and Sidorowich’s method was also performed. Finally we pointed
that there are some cases which chaos is identified stochastic process when time interval is
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long and thought the relation between chaos and stochastic process.
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Table 1 Correlation coefficient matrix of logistic map.
ooo 1000 2000 oo -10 |100-10|200 —10( 00 —-20|100 —-20|200 —20
ooo 1
1000 0.729767 1
2000 0.412007 | 0.863091 1
o0 —-10 —0.06127 | —0.7271 | —0.8463 1
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Table 2 Results of the analysis of correlation coefficient matrix.
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Table 3 Forecasting using taylor series expansion.
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