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Stock market volatility based on wavelet analysis identification of multifractal
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Abstract: The Shanghai Composite Index and Shenzhen Component Index on the closing price time F E-mail Alert
series as a sample, using the wavelet analysis eliminate noise sequence, sequence to retain the F RSS

fluctuations of the multifractal trends identified. By WTMM (wavelet transform modulus maxima) calculate

the partition function, scaling function and multifractal spectra, a comprehensive and detailed

1
quantification of the sequence of the fluctuations at different levels of local and singularity. The results b Dt
show that: after the removal of noise, Chinese current stock market existing securities significant bR
fluctuations in the market multifractal characteristics. [
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