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Hawkes Process & 5@ X [E]iEHEE % IV 72 Web Data D ity

Web data analysis with hawkes process and histogram bin-width optimization
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Many studies on statistical properties of hawkes process, which is the self-excitable extension of poisson point
process, have been conducted these days, and there are a lot of applications to timeseries-analyses in fields such

as seismology, neuroscience, financial trading, and web science.

There are also theoretical studies about the

relationship between the excitability of hawkes process and its burstiness, and the existence of burst transition
has been proven with simulations. But there has been no demonstration of the burst transition using real data.
We conducted timeseries-analyses of social web data with hawkes process, and we found there is a critical point
concerning its excitability, and burst transitions occur around the point.
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2.1 Hawkes Process
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2.3 critical point & burst transition
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Relationship between ac(branching ratio) and inverse of A*
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