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Abstract
Two statistical quantities are proposed in this paper that is ) and R ( is called the exponent of dynamical autocorrelation
factor and R is called the exponent of dynamical cross-correlation factor. Using () and R we can identify the dynamical proper-
ty of time series or their implicative dynamical structural levels and complexity by estimating the' distance” between diffierent

time series or diffierent segments of same time series. This method has been verified to be valid by some typical instances.
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