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Estimation of Hurst exponent of seismic signal
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Abstract

A review of main methods of Hurst exponent estimation for study of fractal
properties of time series is carried out. The following methods gave the most accurate
estimates of Hurst parameter in a wide range of values and lengths of signals — DFA,
WDSOD and AWC in case of continuous transform with Morlet wavelet. On the basis
of fractal analysis of seismic noise we revealed that it is characterized by multifractality.
Changes in fractal properties of the signal can be used to determine the seismic wave
arrival time. Hurst parameter of high-frequency seismic noise showed changes in values
and fluctuation range during the seismic event.
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