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Abstract This paper improved the computing of two important characteristic measure embedding dimension and time

delay in chaos system, and reconstructed phase space based on these two parameter . And then it simulated track li-

nearly in phase space, selecting nearest neighbor for one time predicate. The new algorithm combines the linear track

simulation and the nearest neighbor method well, sloving disadvantage that the subjectivity is too strong in existing

time serials and predicate method. By validating the phone number time serials and sunspot serials, comparing other al-

gorithm, the analysis result of our method is steady and exact, predicate precision of it is high and the running time of

it is short.
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