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Scale invariance has been found to empirically hold for a number of complex systems. The correct
evaluation of the scaling exponents of a time series is fundamental to assess the real physical nature of a
phenomenon. The traditional methods used to determine these scaling exponents are equivalent because they
all rely on the numerical evaluation of the variance. However, two statistical classes of phenomena exist:
fractal Brownian motions and Lévy flights and walks. In this book I present the theory and concepts of
alternative fractal methods of time series analysis. I introduce a complementary method based on the
Shannon entropy: the Diffusion Entropy Analysis (DEA). Using synthetic, solar, geophysical, sociological,
physiological and biological data, I examine the properties of these methodologies and discuss the physical
ambiguities of the variance-based methods. I argue that the variance-based algorithms should be used
together with DEA to properly distinguish fractal Brownian motions from Lévy flight-walk classes of noises
and complex processes. Computer C++ codes are provided for generating complex fractal noises and
performing multiple fractal analyses of time series.
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From reader reviews:

Frederick Warren:

This Fractal and Diffusion Entropy Analysis of Time Series: Theory, concepts, applications and computer
codes for studying fractal noises and Lévy walk signals book is not ordinary book, you have it then the world
is in your hands. The benefit you have by reading this book is definitely information inside this e-book
incredible fresh, you will get information which is getting deeper an individual read a lot of information you
will get. This kind of Fractal and Diffusion Entropy Analysis of Time Series: Theory, concepts, applications
and computer codes for studying fractal noises and Lévy walk signals without we recognize teach the one
who examining it become critical in considering and analyzing. Don't possibly be worry Fractal and
Diffusion Entropy Analysis of Time Series: Theory, concepts, applications and computer codes for studying
fractal noises and Lévy walk signals can bring any time you are and not make your handbag space or
bookshelves' turn out to be full because you can have it in the lovely laptop even cellphone. This Fractal and
Diffusion Entropy Analysis of Time Series: Theory, concepts, applications and computer codes for studying
fractal noises and Lévy walk signals having great arrangement in word and layout, so you will not feel
uninterested in reading.

John Whetstone:

As people who live in the modest era should be change about what going on or information even knowledge
to make them keep up with the era that is certainly always change and progress. Some of you maybe will
update themselves by looking at books. It is a good choice to suit your needs but the problems coming to you
actually is you don't know what one you should start with. This Fractal and Diffusion Entropy Analysis of
Time Series: Theory, concepts, applications and computer codes for studying fractal noises and Lévy walk
signals is our recommendation to cause you to keep up with the world. Why, because this book serves what
you want and wish in this era.

Johnnie McCormick:

Information is provisions for those to get better life, information these days can get by anyone with
everywhere. The information can be a know-how or any news even a concern. What people must be consider
any time those information which is within the former life are challenging to be find than now is taking
seriously which one is acceptable to believe or which one the actual resource are convinced. If you receive
the unstable resource then you understand it as your main information you will see huge disadvantage for
you. All of those possibilities will not happen in you if you take Fractal and Diffusion Entropy Analysis of
Time Series: Theory, concepts, applications and computer codes for studying fractal noises and Lévy walk
signals as your daily resource information.



Jess Cooke:

Reading a guide can be one of a lot of task that everyone in the world loves. Do you like reading book so.
There are a lot of reasons why people fantastic. First reading a e-book will give you a lot of new facts. When
you read a book you will get new information simply because book is one of a number of ways to share the
information or perhaps their idea. Second, reading through a book will make anyone more imaginative.
When you reading a book especially fictional book the author will bring you to definitely imagine the story
how the character types do it anything. Third, you may share your knowledge to others. When you read this
Fractal and Diffusion Entropy Analysis of Time Series: Theory, concepts, applications and computer codes
for studying fractal noises and Lévy walk signals, you could tells your family, friends along with soon about
yours book. Your knowledge can inspire the mediocre, make them reading a e-book.
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