TRREFAFRFELREHHERFLTH L
PR IR P IR I IR IR IR IR ORISR IR RO RO IR SR
3% S

¥
e
s
=
&)
St
=1
<k
(=
g
X
=
/“
a4y
>
=
=<

2 —4p % B R 38T 2 %

PR IR IR IR IR TR IR IR IR IR IR IR TR IR RO IR SR IR IR

sagsc Meuaed OF627%
34 %5 - NSC 90—2211—E—009—042
HEFHEF 0 £ 081 01 px 91 & 07" 31pP

O TR RN = R e
ERAEA R
PE RS AR AR T

A RARR ST R 2
(AR Ty S iBRE - i
(A A e R LAY @2 - >
(R R%EEeRsTHRLEEF LB -7
R 6t 3 RAETHREE- 5



FREATPELR § 807 L h 3 1R

/yh -H ﬁ /,'LIF'

L LR 2ZIRR--AP T HIVT IR

Short-term Prediction for Chaotic Traffic Flows-Phase
Space Local Approximation Method
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Abstract

In this study, Lyapunov exponent is applied
to examine whether the short-term traffic flows
on urban streets exist stochastic or chaotic
phenomena. Empirical tests are conducted out of
five, ten and fifteen minutes traffic flow rates
that are observed from some selected roadways
in Taipei. We find that there exists strong
evidence of nonlinear dependence in the
short-term traffic flow dynamics and that chaotic
time series model can successfully explain such
nonlinear structures. In comparison with the
conventional integrated autoregressive-moving
average model, we aso find that the chaos time
series model obvioudy outperforms on the
prediction accuracy of such short-term traffic
flow dynamics.
Keywords: short-term flow, deterministic chaos
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