
Geophysical Research Abstracts,
Vol. 10, EGU2008-A-02517, 2008
SRef-ID: 1607-7962/gra/EGU2008-A-02517
EGU General Assembly 2008
© Author(s) 2008

Non-stationarity of the Hurst coefficient in hydrological
time series: methodological artefact or observable
property
R. Hut, M. Rutten, N. van de Giesen
Department of Water Management, Delft University of Technology, Delft, Netherlands
(r.w.hut@tudelft.nl)

Since its introduction in the fifties of the last century, the Hurst coefficient has been
the most used parameter to quantify long-range persistence in time series. Different
methods have been introduced to determine the Hurst coefficient of the original river
discharge time series. Other work already showed that different methods to deter-
mine the Hurst coefficient can lead to different results. In this article, it is shown that
these methods behave differently from each other, when applied to overlapping sub-
sets of the original time series. For some methods large non-stationarity in the Hurst-
coefficients were found. This is surprising since the Hurst coefficient is thought to be a
global parameter of the time series. This sheds new light on the discussion concerning
the changing of the Hurst coefficient in some natural phenomena: are the phenomena
changing or are we seeing a methodological artefact?


