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Multi-fractal analysis of stock prices
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Abstract: The stock market is a place where market participants interact through stock prices to form stock prices. This

market can be regarded as a large-scale many-body system in statistical physics, so it is the subject of analysis. We get the

fractal dimension, specificity index o and multi-fractal spectrum f(a) by performing multi-fractal analysis on individual

stocks. Fractalness can be characterized by the shape of the multi-fractal spectrum f(or). We think it will be useful for

predicting how stock prices will fluctuate in the future.
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