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About the Error Correction Method in Consideration of the Character
of the Prediction Error in Chaotic Time Series Prediction

Tatsuo WATANABE

In this paper, the new correction method of the prediction error Lorentz's method of guessing in chaotic time
series prediction was proposed. By understanding the pattern of the error of a time series beforehand showed that
predictive accuracy improved. Moreover, the improvement in predictive accuracy was also understood are restricted

in early stages of prediction. Furthermore, the theoretic limit of improvement in predictive accuracy was considered.

The proposed method may be useful also for prediction of natural phenomena, such as an earthquake.
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