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Chactic Time Series Analysis
Based on Radial Basis Function Networks

ZENG Zhao-cai, DUAN Yu-rong, DUAN Shan-guang
(College of Science, Chengging University, Chengging 400044, China)

ABSTRACT: A method based an mdial basis functoon netwarks for forecasting chactic tme se-
ies is proposed . The nonlinear time series identification problam is fomnulated with a nonlinear autore-
gressive moving average (NARMAX )model then a new identification algrithm based an dynamic radial
basis function networkss is proposed. Then this methad is applied © the estimation of embedding dimen-
sion for chaotic time series of Henon mapping and the confirmation of the chactic phenanena in smock
markets of China, frern which ane can get the desired results. Further research directions are also point-
ed out.

KEYWORDS: radial basis function networks; chactic time series; nonlinear predication; em-
bedding dirmension estimation
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