
1 Higuchi method

Let us have the time serie X(i) (i = 1, ..., N). Then, the value Lm(k) can be
calculated for m = 1, ..., k:
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The averaging of Lm(k) will give:
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Lm(k).

If the curve has a fractal properties:

L(k) ∼ k−D

where D is a fractal dimension of the curve.
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