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We introduce a statistical method to detect nonlinearity and

nonstationarity in time series, that works even for short sequences and Change to browse by:
in presence of noise. We test speed and discrimination power of the nlin

method in a wide variety of time series, either from models and from real

data sets. Application to the annual sunspot index rejects the null References & Citations
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. o Bookmarkwnat is this?
known nonlinear discriminator up to date. (what s this?)

[x| citeULike logo

Comments: 4 pages, 7 figures E| Connotea logo
Subjects:  Chaotic Dynamics (nlin.CD)
Cite as: arXiv:1001.2237v1 [nlin.CD] (%] BibSonomy logo

Submission history [x] Mendeley logo

From: Manlio De Domenico [view email] [x] Facebook logo
[v1] Wed, 13 Jan 2010 17:32:30 GMT (381kb)

|E| del.icio.us logo

Which authors of this paper are endorsers?

(x| Digg logo | [*] Reddit logo

Link back to: arXiv, form interface, contact.



