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A Method of Analyzing the Time Lag of the Chaotic Time
Series Based on Hurst Exponent

ZHANG Yun -long', PAN Quan’, ZHANG Hong - cai’
(1. Fundamental Department, the first Aeronautical Institute of Air Force, Xinyang, Henan 464000, China; 2.
Automatic School, Northwest Polytechnical University, Xi’an, Shaanxi 710072, China)

Abstract: By studying the feature of the curve of the Hurst exponent changing with the time, a method of calculat-
ing and judging the average " memorial" range of the chaotic time series, the mean period, is presented in this pa-
per. When the curve is drawn according to the 7 steps give in the paper, you may find that there will be a peak val-
ue on the curve. The time point corresponding to this peak should be the mean period of the time series. Some re-
sults of the aircraft intactness ratio data by using this method have heen approved by the related experts and can
surely be used for the ulterior evaluation of the data.
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