
Geophysical Research Abstracts
Vol. 18, EGU2016-6667-2, 2016
EGU General Assembly 2016
© Author(s) 2016. CC Attribution 3.0 License.

Multifractal analysis and simulation of multifractal random walks
Francois G Schmitt (1) and Yongxiang Huang (2)
(1) CNRS, Lab. Oceanology and Geosciences UMR 8187, Wimereux, France (francois.schmitt@cnrs.fr), (2) Xiamen
University, State Key Lab of Marine Environmental Science, China

Multifractal time series, characterized by a scale invariance and large fluctuations at all scales, are found in many
fields of natural and applied sciences. They are found i.e. in many geophysical fields, such as atmospheric and
oceanic turbulence, hydrology, earth sciences. Here we consider a quite general type of multifractal time series,
called multifractal random walk, as non stationary stochastic processes with intermittent stationary increments. We
first quickly recall how such time series can be analyzed and characterized, using structure functions and arbitrary
order Hilbert spectral analysis.

We then discuss the simulation approach. The main object is to provide a stochastic process generating time series
having the same multiscale properties We review recent works on this topic, and provide stochastic simulations in
order to verify the theoretical predictions. In the lognormal framework we provide a h − µ plane expressing the
scale invariant properties of these simulations. The theoretical plane is compared to simulation results.


