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A Forecasting Model Based on the Theory on Chaos

Zhou Fiabin
(Iastisare of Atmaspheric Physics, Chinese Academy of Seiences, Baijing 100080)

Abstract

m-dimensional phase space is constructed with a univariate time series. Then
the data in phase space is transformed into that at rectangular net,

Thus the forecasting problem is transformed into chat of interpolation of two-
dimensional data. Finally the predicted value is evaluated by using the method of
data interpolation propesed by the author (1987).

Key words: Chaos; Forecasting Mechad; Spatial transformation; Time series; Data
interpolation.



