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Résumé.

The scheme of the prediction.of the non-stationary time series, which has \previously
been proposed by K.Imahori, was discussed in detail. It was concluded that it amounts
to the assumption that the observed tlme series is described by the equation of the
form: ' ‘

an (t)

g dg . _
dt" + Up 1 (t) =1 St ; . 'fdr(t,) ar V'tf«ao(t)q—%ﬂ(ﬁ),

which has temporally variable coefficients,instead of the equation with constant coef-
ficients which is used as the fundamental equation in theé stationary cases. Two differ-
ent mathematical formulations of the prediction scheme based upon this equation
were proposed one of which makes use of Zadeh’s theory of frequency analysis of
varlable networks and the other is based on the prmcm]e of Statlonanzatlon with
respect to the power spectrum. The former is mathematrca]ly rigorous but involves
considerable practical difficulties, while the latter is expected to be useful in practice
and will be applied subsequently. .



