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D eterm ination of parameter s in the phase- gpace recon struction of
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Abstract: Phase-gace reconstruction theory of multivariate time series is introduced A novel method of detem ining
reconstruction paraneters based on the minimization of average forecasting error is proposed, and its algorithm
procedure and some mportant characteristics are explicated Themethod considers the effects of all reconstruction
parameters on average forecasting error. It can smultaneously detemm ine the correct enbedding dmensions and time
delays needed for better reconstructing systematic phase-gpace The method is applied to the phase-gace
reconstruction of nonlinear dynamical systen of stock market Through comparing and analyzing, its superiority is
verified
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