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FORECASTING TIME SERIES WITH NOTICEABLE FRACTALITY

Dmitri TERZI
Universitatea de Stat din Moldova

The article considers the main stages of forecasting by neural networks, opportunities and benefits of their use for
prediction of time series with a visible fractality. In the examples predictability is determined by the R/S-analysis and
can be used to select an appropriate prediction method, including the method of neural networks.
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PREVIZIUNEA SERIILOR DINAMICE CU FRACTALITATE VIZIBILA

In articol sunt abordate principalele etape de previziune prin retelele neuronale, oportunitatile si avantajele de
utilizare a acestora pentru previziunea a serii de timp cu o fractalitate vizibila. In exemplele aduse o predictibilitate
se determind prin R/S-analiza si poate fi utilizatd pentru a selecta o metoda de predictie adecvata, inclusiv metoda
retelelor neuronale.
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fereastra glisantd, valoare persistenta.
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