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1- Evolutionary wavelet spectrum
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1- Pyramidal Algorithm

2- Fast Fourier Transform
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Time Series Discrimination Using Likelihood Function of Discrete
Wavelet Coefficients

Behzad Mansouri and Rahim Chinipardaz
Department of Statistics, Shahid Chamran University, Ahvaz, Iran

Abstract

In this paper, the likelihood ratio of two normal density functions is
approximated using discrete wavelet transformation. Moreover, a
nonparametric criteria for discrimination of a stationary time series models
in the wavelet domain is obtained. The performance of discriminant rule is
shown in ARMA model using simulation techniques. The main adavantage
of this method is that it is not a parametric model and the speed of
calculations for large time series and very low error rate misclassification are
two characteristics of the wavelet discriminate criteria.

Keywords: Discrete wavelet transform, Likelihood ratio, Discrimination of
time series, ARMA models.
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