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Persistence (Hurst coefficient)

Air temperature @Cascais

DFA (Detrended Fluctuation Analysis)

H (Hurst coefficient)
10-min 0.81
1-hour 0.93
1-day 1.2



Persistence (Hurst coefficient)

Water-level @Hornbæk tide-gauge

DFA (Detrended Fluctuation Analysis)

H (Hurst coefficient)
1-hour 0.89
1-day 0.74
1-month 0.62
1-year 0.60
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Persistence (Hurst coefficient)

Simulated series

DFA (Detrended Fluctuation Analysis)

H=0.6 H=0.7 H=0.8 H=0.9
1-hour 0.598 0.696 0.796 0.895
1-day 0.600 0.699 0.798 0.898
1-month 0.616 0.716 0.815 0.916
1-year 0.722 0.820 0.910 0.991
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coefficient on simulated long-memory processes for long to
moderate-sized series

I hydroclimatic series→ more complex temporal structure
than simulated long-memory processes
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