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Estimation of Hurst Index of Self-similar Traffic Based on EMD

SHAN Pei-wei, LI Ming
(School of Information Science and Technology, East China Normal University, Shanghai 200062)
Abstract This paper discusses a new method based on the Empirical Mode Decomposition(EMD) algorithm to estimate the Hurst index that is an

important statistical parameter of self-similar network traffic. The algorithm can adaptively decompose self-similar traffic into a series of Intrinsic

Mode Function(IMF). By using the relationship between the energy of IMFs and the Hurst index, it can adaptively estimate the Hurst parameter of

self-similar traffic. Experimental results show that this algorithm can adaptively estimate the Hurst index of self-similar traffic.
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