By Xiangdong Xia

	Traffic Trace
	By inspection
	By algorithm
	Hurst Parameter

	19991129-134258-0
	[4,20]
	[3,20]
	0.813

	19991129-134258-1
	[6,20]
	[7,20]
	0.968

	19991201-192548-0
	[3,19]
	[3,19]
	0.890

	Nzix-II
	[4,15]
	[4,16]
	0.979

	20010220-226-0
	[3,15]
	[3,15]
	0.836

	20010220-226-1
	[4,15]
	[4,15]
	0.891

	20010301-310-0
	[4,16]
	[4,16]
	0.919

	20010301-310-1
	[4,16]
	[4,16]
	0.903

	20020519-000000
	[5,10]
	[2,9]
	0.564

	20020519-151927
	[2,15]
	[4,15]
	0.964

	IPLS-CLEV-20020814-0
	[4,12]
	[5,12]
	1.299

	IPLS-CLEV-20020814-1
	[4,12]
	[4,12]
	0.965

	IPLS-KSCY-20020814-1
	[4,12]
	[4,12]
	1.121


Method to compute Hurst parameter:

The way to compute Hurst parameter is as follows:

0)download the software package from:

http://www.cubinlab.ee.mu.oz.au/~darryl/LDestimate_code.tar.gz
1)copy 20020519-151927.100ms to data.dat;

then, in matlab, type:

load data.dat;[j,y]=jy(data,3);tol=0.015;[j1,j2]=msej1j2uu(j,y,tol);

j1,j2

LDestimate(data,3,j1,j2,0,1,1);

Then, look at the matlab output, the  “H (LRD rewrite)” is the computed Hurst parameter.

Note:

You may notice that two traffic traces’ Hurst parameter value are greater than 1, which is not common. I searched web and find in some papers, some other authors also got similar results(hurst parameter >1). They attribute this to the non-stationarity of the scaling exponent. Basically, it could happen.

The following quote is from a master student’s thesis in Canada. I searched it on the web. http://www.ensc.sfu.ca/events/index.cgi
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ABSTRACT - Correct and efficient estimation of the Hurst parameter H of long-range dependent (LRD) traffic is important in traffic analysis. The low computational cost and the wavelets' scale invariance make wavelet tranformation suitable for analysis of LRD processes. In this thesis, we apply wavelet-based estimation of H to MPEG-1 and MPEG-4 encoded video sequences. Frequency-domain estimators (periodogram and wavelet-based) produce different Hurst parameters compared to time-domain estimators (R/S and variance-time plot). Wavelet-based estimators often produce Hurst parameters that are close to or greater than one. Our analysis indicates that a possible cause for the unrealiable performance of the wavelet-based estimators is the non-stationarity of the scaling exponent. We also apply the monofractal wavelet-based estimator to traces of call holding and call inter-arrival times collected from a circuit-switched cellular wireless network. We test the time constancy of the scaling exponent a and compare the estimates of H from various time periods. 

Another quote is:

Diniel P.Heyman and T.V.Lakshman, What are the implications of Long-range dependence for VBR-Video Traffic Engineering? IEEE/ACM Transactions on networking, Vol. 4, No.3, June 1996.

On Page 305, right column,”Beran et al. estimate the Hurst parameter of isaura1 to be about 0.9; their estimate for the film is greater than one.”

