On the Recurrence Plot Analysis Method Behaviour under Scaling Transform
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Context and Purpose

@ (1987): = "a new graphical tool for measuring the time ) . a noteworthy alternative to time-frequency and time-scale analysis
constancy of dynamical systems" [Eckmann et al.]

: . , , , , , ® a new (angular) metric, that leads to an amplitude-invariant RP
@ dynamical systems = nonlinear time series analysis = Signal Processing

® Frequency o @ amplitude scaling: e’ = o - € = same RP (scaled trajectory)

/0

@ What are the effects of scaling the amplitude and the time axis? @ time scaling: 7' = 7/ = stretched RP (same trajectory, different speed)
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Amplitude Scaling
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