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Abstract

This paper studies the detection of the nonlinearity of time series sampled from continuous dynamics systems by using the

surrogate data method. The results show that under the different sampling conditions the detection finds different nonlinearity of

chaotic time series. Especially for the oversampling time series there can often be some illusive results. For this

we suggest

that it is best to apply nonlinear values as testing statistics for detecting nonlinearity of oversampling time series.
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