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Abstract
We have studied the methodology of estimating the embedding dimension for phase space reconstruction of chaotic
time series according to the Takens theorem. We present an approach to the estimation of the embedding dimension based
on the prediction of nonlinear performance. That is, we determine the embedding dimension by considering the variation of
the performance of prediction model of chaotic time series with embedding dimension. Numerical simulations verify that the

method is applicable for determining an appropriate embedding dimension.
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