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Stochastic approaches in analysis of observed

Stochastic processes have provided such tools as

time series have considered by many as “black

stochastic (Monte Carlo) simulation, stochastic

box” approaches that do not help understanding of
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With these ideas we organized a conference
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session entitled “Time series analysis in hydrology”
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29th, 2005. This special issue includes selected
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contributions from this session.
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From the 35 submitted abstracts (oral and
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poster presentations) we collected 16 papers. The

&

topics mainly analysed by the authors are:
- conventional (ARMA type) and long-range
dependence linear models
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- models implementing ideas from non-linear
time series analysis (such as artificial neural
networks)
- statistical trend detection methods,
- scale recursive estimation,
- space-time stochastic models,
- principal component and wavelet analysis.
In the 16 papers it is possible to read studies on

Demetris Koutsoyiannis
Department of Water Resources, Faculty of Civil
Engineering
National Technical University of Athens
Heroon Polytechneiou 5, GR 157 80 Zographou, Greece
Tel. +30(210)772 2831, Fax +30(210) 772 2832
dk@itia.ntua.gr - http://www.itia.ntua.gr/dk

rainfall and runoff forecasting and simulation,
drought, sediment transport and soil wetness.
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richer that mechanistic views. We also believe that
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this scientific area has much more to say about
hydrology. Thus, with this special issue we wish to

Francesco Napolitano

further stimulate this research area and to
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research results through events, workshops and
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