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TIME SERIES FORECAST MODEL BY DISCRIMINATORY
ANALYSIS ACCORDING TO BAYES CRITERION

Ding Yuguo Jiang Zhihong
(Nanjing Institute of Meteorology. 210044)

Abstract

A discriminant prediction model of time series is presented by usiog of
multiple linear discriminant and linear autoregression models of time series.
There are two selection rules of the discriminative ‘predictor,that is (1) the
stepwise induction method by schedular ordery (2) the choice method by
schedular non-order,and both types of selection rules may be used in this
model. Thus,this discriminant prediction model may be applied to the digital

records of weather time series and this mode! is effective on the time series

under certain autocorrelation structure.



