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Effects of short-range noises on the power spectrum and the

Detrended Fluctuation Analysis

Shin-ichi Tadaki

Computer and Network Center, Saga University

Abstract

Improving time resoluation of data somtimes introduces short-range random noises into tem-

poral data sequences. These noises affect the result of the power spectrum and the Detrended

Fluctuation Analysis, which is one of useful methods for analyzing long-range correlations in

non-stationary seequences. The effects are discussed based on artificial temporal sequences.

The long range correlation is recoverd by coarsening those noises.
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