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Abstract

We show that values of the correlation dimension estimated over a decade from the
Grassberger-Procaccia algorithm cannot exceed the value 2 log10N if N is the number of
points in the time series. When this bound is saturated it is thus not legitimate to conclude that
low dimensional dynamics is present. The estimation of Lyapunov exponents is also
discussed.

ECKMANN, Jean-Pierre, RUELLE, D. Fundamental limitations for estimating dimensions and
Lyapunov exponents in dynamical systems. Physica. D, Nonlinear phenomena, 1992, vol.
56, no. 2-3, p. 185-187

DOI : 10.1016/0167-2789(92)90023-G

Available at:
http://archive-ouverte.unige.ch/unige:92420

Disclaimer: layout of this document may differ from the published version.

 1 / 1

http://archive-ouverte.unige.ch/unige:92420









