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Abstract
The number of nearest neighbor points is an important parameter for the local prediction method which has an important
impact on the prediction accuracy and computation complexity of the local model. Based on the information criterion the
neighbor point selection method for the local prediction method is proposed in this paper. We illustrate this method by analyzing
chaotic time series from Lorenz model and the experimental laser data- Santa Fe Data A. Simulation results show that using the
proposed method to select neighbor points the one-step and multi-step prediction accuracy of the local prediction method is

good and the computation complexity is reduced.
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