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Abstract In this paper 1t i1s proved that the fractal dimension estimate of
nonlinear dynamical system with 1ts multivariate observation series 1s the same
as that with i1ts univariate observation series. Based on this result,an inference
method 1s presented,and the Nonlinear Dependence Coetficient is defined. This
method is designea for testing nonlinear dependence between time series, and

can be used in economic analysis and economic forecasting. Numerical results

show that the method is effective.
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