
How to do nonparametric forecasting?

Source: http://sci.tech−archive.net/Archive/sci.stat.math/2006−02/msg00183.html

From: "Sami Lakka" <sami.lakka@xxxxxxxxxxx>• 
Date: Tue, 14 Feb 2006 15:00:55 +0200• 

I'm experimenting with nonparametric regression using Nadaraya−Watson
algorithm. I would be interested in nonparametric forecasting but I don't
have a clue how I should proceed. I'm able to get the regression data out
from the algorithm for my time−series but how can I predict the next step
for the time−series?

.

How to do nonparametric forecasting?

How to do nonparametric forecasting? 1

http://sci.tech-archive.net/Archive/sci.stat.math/2006-02/msg00183.html
mailto:sami.lakka@DOMAIN.HIDDEN

