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(57) Abstract: The purpose of the present invention is to provide a forecasting device capable of also achieving long-term
forecasting with high accuracy by using a large-scale time-series data stream. In the case of the forecasting device 1, a
count window calculation unit 11, a regime update unit 13, and a regime addition unit 15 correspond to each hierarchy
of a hierarchical structure of a data stream. Furthermore, a numerical model specified by a parameter set stored in a
parameter set storage unit 7 includes a non-linear component, and is thus able to express non-linearity of the data stream.
The regime update unit 13 updates the parameter set, thereby achieving forecasting by means of a non-linear dynamic
system. Furthermore, the regime addition unit 15 adds a new pattern (regime) to the data stream. The regime update unit
13 utilizes regime shift, that is, transition from a certain regime to another regime, in an event stream. Consequently,
highly accurate long-term forecasting can also be achieved.
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B9252&THB, LLads, REOANRYMAMN)—LTR, ALY
P74V ROUXJUCEEFNZBENA N Y KL, BEOKRBE &HICEHD
DEBIICEL LTV, ZI T, ORIKEFNDLIY—LDISA—4%
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LOZEMRL., LY—LNRSA—FSEEOVEEHT S, REICAQ) | ATV
THROFHAD 4V ROV EHNT 3,



WO 2018/012487 14 PCT/JP2017/025236

[0061]

[0062]

[0063]

[0064]

[0065]

MNT, Y14 FIvIRA4 bty b (DSP) ICETKBEREILEHRAT
%, RegimeReaderid. B3 DETFTIMIRLAESBY ., EHLRHWS AT LIC
EOCd, Bt ISBVWT, BEES:= {s (t,), =, s (t)}
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WKL Y — LD EFNTWEIFE, RegimeEstimatorid, /NS A —4&KE
ODWEIZO (1) #FBF 2, LA >T. &ITO (¢ - 1,8) . &K
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71, BIZIEATYPN—RTA RV BREDRBEBEREICLI>TRRT B &
NTED, ALY MDAV ROEESRRT 1, LY—LEHE1 3, LIY—A
BANER1 5. FRERT 71k, FIXIECPULEDEEEEICL > TRET S
ZENTES,

[0067] 4 (b) ZZRLT. LY—LFHE1 3,1&. cf@ (clZBARE) O7F
HFAETAREE2 1, &, EHEEE2 3,8, LY—LY T NEHEER
25,8, NSA—SEHREB27 &, HEANRY MNEEE2 9,%2KA 5,
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27y FICEAT 2 BEMAEA LAV, RegimeCastid, EERRFRII/IY—>
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(c) R (d) iE. ThETh, ROBKRTOFEIR NRUPEHEERT
o (&) BV (f) 1&, AT v 8 1 s%50, 75, . 200D & DBt
EXDFARBELHEIRMNERLTWS, WTHOBEICH. RegimeCas
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R TRFRIE. BEFEOCBD/NRSX—9ES0 D—EHXIEL
WEAWTARY MEV ZFRIT 2, BKIE 1 BEROFRIEE,
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