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Recurrence plots and their quanti-
fication are modern and powerful
tools of nonlinear time series ana-
lysis — however, can this approach
be applied to high-dimensional
systems?

Time

Rij = O(e— ||Xi — x;])

Phase space representation and
corresponding recurrence plot.
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PROTOTYPICAL EXAMPLE: LORENZ96

shows different types of spatio-temporal

—— = (Xpsr — Xk—2)Xk—1 — Xf_1 + f dynamics (chaotic, periodic), high-dimensional
at (x, — state at node k, f— external force)

N
Value of x

Space-time repesen-
tation of (a) periodic
(N=38) and (b) chao-
tic dynamics (N=47).
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see also poster A322:

Extended quantification of the generalized recurrence plot




