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The level crossing analysis of DAX and oil price time series are given. 
We determine the average frequency of positive-slope crossings, $\nu_
{\alpha}^+$, where $T_{\alpha} =1/\nu_{\alpha}^+ $ is the average 
waiting time for observing the level $\alpha$ again. 
We estimate the probability $P(K, \alpha)$, which provides us the 
probability of observing $K$ times of the level $\alpha$ with positive 
slope, in time scale $T_{\alpha}$. For analyzed time series we found 
that maximum $K$ is about $\approx 6$. We show that by using the 
level crossing analysis one can forecasts the DAX and oil time series 
(normalized log-returns) with good precision for the levels in the interval 
$-0.1 < \alpha < 0.1$ and $-0.35 < \alpha < 0.35$, respectively.  

Submission history
From: Mohammad Reza Rahimi Tabar [view email] 

[v1] Mon, 25 Jan 2010 12:12:45 GMT (39kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PDF 
● PostScript 
● Other formats 

Current browse context:
q-fin.ST 
< prev | next > 
new | recent | 1001

Change to browse by:

physics
physics.data-an 

q-fin  

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

Comments: 12 pages, 5 figures

Subjects: Statistical Finance (q-fin.ST); Data Analysis, Statistics and Probability 
(physics.data-an)

Cite as: arXiv:1001.4401v1 [q-fin.ST]

(Help | Advanced search)

    

Search or Article-id

All papers Go!


