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Recursive Improvement of Periodic Pattern Algorithm of
Time Series Data

HUANG Xiong-bo
( Department of Electronic Information, Foshan Professional Technical College , Foshan 528000, China)

Abstract; To identify and extract the periodic components from time series data has important practical significance for the inherent rule of
things. Based on harmonic analysis method,a periodic pattern recursive algorithm of time series data with renewal mechanism was pro-
posed. A series of power function polynomial is obtained by the expansion in Taylor series of Fourier transform coefficients. On this ba-
sis,an simple data algorithm is deduced by polynomial decomposition method on the account of rules of matrix multiplication. The nu-

merical simulation shows that the proposed algorithm is efficient and stable. This algorithm also has good scalability between computing

cost and calculation accuracy.
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