General comment:

The paper “Permutation Entropy and Complexity Analysis of Large-scale Solar Wind
Structures and Streams” presents an extended characterization of the complexity of
different solar wind structures such as ICMEs and SIRs along with fast and slow streams.
Their stochastic character is investigated through permutation entropy and their complexity
by means of the Jensen-Shannon complexity. The main results of this research is that
plasma coherent structures such as ICMEs are the most complex (lowest entropy and
highest complexity), whereas fast wind is the most stochastic (lowest complexity and
highest entropy). Finally authors provide a local study of the Hurst exponent as a function of
time and scales for the different stream categories. The paper is well organized, clear and
very interesting. However at this stage | cannot recommend the publication as there are few
issues that the authors should clarify.

We thank the referee for their careful reading of our manuscript and constructive
comments and suggestions. We have modified the paper, accordingly, please find
our responses from below. The changed parts are shown bolded in the paper.

Specific comments:

At paragraph 35, and throughout the paper, Authors present an extensive list of citations of
previous permutation entropy applications in space physics studies. However, the paper by
Raath et al. 2022 (https://doi.org/10.1029/2021JA0302000pen_in_new; R22) does not
appear in the list. | recommend to include R22 in the bibliography, but, most importantly, to
comment on the results, since R22 has several things in common with this study. For
instance, in Fig. 12 of R22, Authors show a comparison between low-H data interval, fBM
and ICME in the CH-plane. ICMEs are estimated through the method by Wang and
Richardson 2004, thus compatible with the magnetic cloud set of this study. The analysis of
R22 is based on Voyager 2 data and results are fairly in agreement with those of this study.

Many thanks for pointing out this study that had slipped our attention. It is definitely
relevant to this work, and we have now added Raath et al. 2022 as a reference and
included discussion of the results both in the Introduction and in the Discussion.

In the discussion Authors comment about the variability of the local Hurst exponent in terms
of spectral slopes and intermittency. In my opinion there is something controversial in this
part, since the relation between the Hurst exponent and the spectral slope B=2H+1 only
holds under the condition of global self-similarity, as, for instance, for the fBM. Since the
hallmark of turbulence is its multifractal character, conclusions about intermittency based on
the Hurst exponent only cannot be fully consistent. The anomalous scaling, indeed, appears
in high order structure functions S, (say q > 4) and, although it is well established that
intermittency varies with heliospheric distance and also varies among streams of different
nature, a discussion about turbulence/intermittency without inspecting measures based on
high-order statistics (i.e., kurtosis) is incomplete. For example, Authors observe intervals in
the time-scale diagram where the Hurst exponent matches the scaling predictions by
Kolmogorov or Kraichnan. However, it is not possible to characterize the turbulence by only
looking at the first-order scaling exponent also in these cases. Such intervals, indeed, are
also strongly intermittent and therefore high-order statistical measures are needed. So, |
recommend revising the discussions about Hurst exponent and turbulence and the



association between H and B, since the first scaling exponent C: coincides with H if and only
if the scaling law is linear, i.e., {;~ Hq (e.g., Flandrin, 1989).

We have considerably modified this part in our paper. The paper indeed had too
much focus on discussing the slopes considering that solar wind time series are
expected to have multifractality. We now discuss this in more detail when
introducing the Hurst exponent (now in Section 2.3). The presentation of the results
and discussion now focuses on the Hurst exponents and persistent/anti-persistent
aspects, not about the spectral slopes. When we discuss the slopes we now remind
the reader that the relationship between the Hurst exponent and slopes should be
taken with caution. Note that from Figure 5 we have also removed the hatched region
indicating the scaling exponents not to give too much emphasis on this relation.

Minor corrections:
Abstract: Since part of the discussion of the paper is made on the local Hurst exponent, |
would recommend to mention this in the abstract

We have added now mentioning of the Hurst exponent in the abstract

Line 104-105: Regarding the Brownian motion, please correct “square-root of time” with
“time”.

corrected

Hurst exponent and permutation entropy are both indicated with H throughout the paper. |
would recommend using different symbols for them to avoid any confusion.

Text indeed needs to be modified to have different symbols for the permutation
entropy and Hurst exponent. We have changed the permutation entropy symbol as
calligraphy H_S to stand out from H signifying the Hurst exponent.

Line 115: Authors write that “magnetic cloud time series are more consistent with larger
Hurst exponents”, but also slow wind time series appear more similar to magnetic cloud
than sheats or fast wind intervals.

Yes, that seems a fair judgment. We have modified the text accordingly.

Line 128: There is an extra factor H(P) in the definition of the Jensen-Shannon complexity
measure, please remove it.

This equation is equal to the form given e.g. in Rosso et al., 2007 and Osmane et al.

2019 where the Jensen-Shannon complexity is defined as C_JS = D x Hs(P), where D
is the Jensen-Shannon divergence and Hs (P) the normalized Shannon entropy.

Line 147 and 201: 900 —> 600



corrected

Line 219: Authors write “the Hurst exponent is related to the first-order structure function as
follows”. | would recommend to state explicitly that this relation holds if the scaling-law is
linear, since «H is determined practically, by plotting S.(1) vs T on a log-log plot, and taking
the slope, which is equal to gH», as stated in Gilmoure et al. 2002.

Modified accordingly.
Line 246: delete the extra-“the” at the end of the row
corrected

Line 324: Authors write that in the case of magnetic cloud "interpreting their nature in terms
of the Hurst exponent could therefore be questionable". Please explain why.

The Hurst exponent analysis should assume that time-series are stochastic. But
indeed, even though least stochastic, magnetic clouds a still according to CH-
analysis stochastic. This has now been clarified and written less strongly.

Line 382: Authors conclude that "complexity-entropy analysis could reveal the occurrence of
mesoscale structures in space plasmas at different scales". How this statistical analysis can
be used to identify mesoscale structures? What the authors mean by mesoscale structures
in this context?

Mesoscale structures have a wide range definition in the literature from a few
hundred of Earth radii up to about 0.01 au (the scales are given in the Introduction).
The applicability depends on the length of the used time-series. We mean this in the
statistical sense, where frequent occurrence of mesoscale structures could add more
structures to the time-series that is detected as larger complexity. We have now
clarified this in the text.
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