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Time series forecasting is an important problem in many 
branches of knowledge, in particular, in the modern 
financial and economic sciences [1-2]. The forecasting we 
understood as a result of determination of future values, 
based on some mathematical model with the use of data 
present in the moment of forecasting. 

Different forecasting methods consist of the study of 
accumulated data with the purpose of development of 
models that can be effectively used in the future. The 
suitable method can be determined by a kind and set of time 
series descriptions. 

Some of forecasting methods are the statistical methods, 
for example, classic decomposition, regressive methods, 
exponential smoothing out, Box-Jenkins methods. Other 
shows the power of various artificial intelligence techniques, 

for example, neural networks that are especially effective, 
when basic data strongly correlate or the system is the high 
degree non-linearity. After teaching a network is able to 
predict the future values of the sequence on the basis of a 
few previous values or some existing presently factors.  

The researches consider an input data representation of 
the sequence for time series forecasting using the multi-
layer feed-forward neural network with supervised learning. 
The values of input sequence are chosen in three different 
ways: using standardization in some interval, transferring to 
binary code and transferring to Gray code. As a result it is 
possible to compare the rightness degree of forecasting for 
each variant of data presentation and to define the most 
preferable variant for this sequence. 
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