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TIME-VARYING WAVELET PACKETS DECOMPOSITION
FOR AR MODEL

Fang Hao Zhou Bing Xue Peiding Feng Zuren

(Systems Engineering Institute, Xi’an Jiaotong University, Xi’an 710049, China)

Abstract Based on dynamic programming, a time-varying wavelet packets decomposition
algorithm is proposed. Using this algorithm, the problems, that the single tree algorithm cannot
adapt to nonstationary signals and the double tree algorithm has strict binary restriction, are
solved. Simulation results varify that this algorithm is more flexible than the others in time-
varying signal processing.
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