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Abstract: This paper gives several non-linear difference equations based on the orthogonality,regularity and standardity of the
orthogonal wavelet with compact support.Then the paper designs a least square objective function from these equations and opti—
mize it by the Gauss—Newton algorithm.However,because of local convergence of Gauss—Newton algorithm,the paper combines the
Gauss—Newton algorithm with the stochastic algorithm to get a more feasible algorithm.This algorithm can not only approximate
the solutions well given by Daubechies,but also give wavelets which have better symmetricality and locality.Finally,the algorithm
proposed can also be used to construct the biorthogonal wavelet or multiwavelet.
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