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Analytical framework:
mean aggregated process at scale f

3

( ) ( )
( )∫ −

=
jf

fij

f
j dttR

f
R 1



Multifractal
 

analysis

4

( )( ) ( )( )∑
=

=
fN

j

qf
j

f

f R
N

qm
1

1

( )[ ] ( )qKqf
j fR ∝



Sample q‐moment estimation
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Variance of the mean (q=1)
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q‐order moments: Monte Carlo simulations
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Crash test
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Conclusions
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