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Abstract : There are many chaos phenomenons in complex environment, so it is difficult to predict by the traditional methods.
Chaos support vector machine was given to predict time-series with chaos phenomenon to overcome the disadvantages of the
traditional methods in this paper based on information geometry, SVM theory and chaos theory. Especially, a new kernel func-
tion was introduced into the chaos support vector machine from the perspective of information geometry and thus it is easy to
design the kernel function. Finally, the method was applied to Henon chaos system compared with the BP, RBF and SVM.
The prediction results indicate that the predictive error changes with the increase of embed dimension and delay time to a con-
stant. And the results also show that the chaos support vector machine is more precise although it requires smaller support vec-
tor, and has faster convergence rate, compared with BP .RBF and SVM.
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Table 1 Comparative performances by different

predicting approaches

mEyE  XEARN MSE 50 0 e
BP 204 0. 0080 153.8
RBF 250 0. 0037 128.7
SVM 196 0. 0350 131.5
CSVM 95 0.0031 108. 5
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