Prepared by

D-

Nicholas C. Matalas, 
709 Glyndon St., S.E.
UM&M

Hydrologist
Vienna, VA 22180
11/18/99


Appendix D: Statistical Descriptors

Given a sequence of length 

, 

 ,the following statistics are used to statistically characterize the sequence:

Mean
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(1)

Standard Deviation
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(2)

Coefficient of Variation
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(3)

Largest Value
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(4)

Smallest Value
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(5)

Range
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(6)

Coefficient of Skewness
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(7)

Coefficient of Kurtosis
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(8)

First-Order Autocorrelation Coefficient
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(9)

Hurst Coefficient
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(10)

where
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(11)

where
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(12)

Given a pair of sequences each of length 

, 

 and 

, the following statistics characterize the relation between 

 and 

.

Correlation Coefficient
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(13)

Regression Coefficient
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(14)

Regression Constant
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(15)
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