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A GENERALIZATION TO THE FORECASTING
METHOD OF TIME SERIES

Zhou Jiabin
(Institute of Atmospheric Physics, Chinese Academy of Sciences )

Abstract

It is discussed that how the errors of values of Chebyshev polynomials influence
the predicted value obtained from the new forecasting method of time series proposed
previously by the author. Based on this result the forecasting method has been
generalized. The forecast skill is able to be improved by using the generalized scheme.

Key words: Time seties ; Forecasting method ; Chebyshev polynomials ; Set of
nonorthogonal functions,



