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Abstract

This paper analyzes the disadvantage that the subjectivity istoo strong in existing time serials and predicate method.The
fractal theory is used for the time series prediction.The computing of GP agorithm and multiple autocorrelation algorithm
areimproved, and the reconstruction of the phase space is easier.After that the nearest neighbor of accumulation sampling
path is selected for one time predicate in phase space.The new agorithm is more suited to reconstruction and predicting in
the phase space.By validating at two time series dataset, the analysis result of this method is steady and exact,
predication precision of it is high and the running time is short.
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