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Select Optmal Number of Var iable to
Nonlinear M odeling with Chaotic Theory
Guo Gang, Shi Zhongke, D ai Guanzhong
(Northw est Polytechnic U niversity)
Abstract U sing cheotic theory to calculate the enbed dmension and relational dimension of a chaotic
seriesor a nomal economical series select the sane nunber of variable to model and forecast this sys
tem. Examples show that the forecasting error isminimal w ith this number of variable to model and
forecast themodeled nonlinear- system.
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