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Nonlinear adaptive multi-step-prediction of chaotic time series
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Abstract
In this paper a class of nonlinear adaptive multi-step-prediction algorithm based on the manifold theory was proposed. We
have performed the multi-step-prediction by exploiting images of P-step iterations of several nearest neighbors with this method.
The simulation indicated that this method was available and could improve the prediction speed and that the series of the stan-

dard deviation of error after prediction has an exponential growth ratio that is the largest Lyapunov exponent.

Keywords chaotic time series neighborhood nonlinear adaptive prediction Lyapunov exponent
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