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Multi-fractal Analysis and its Application in Financial Capital System
Cheng Rong'Mao Junjun'?, He Qihui®
(1.Schoo! of Mathematical Science, Anhui University, Hefei 230039, China; 2.Key Laboratory of Intelligence

Computation and Signal Processing of Ministry of Education, Anhui University, Hefei 230039, China;

3.Anhui Economic Management Cadre Institute, Hefei 230039, China)

Abstract: In this paper, multi—fractal analysis is employed to analyze the closing price series of stocks
in the system of six IT companies at home and abroad. The results show that all the stocks have multi-
fractal features, and the multi~fractal shape does not change with time scales. For the same stock, with the
order of partition function increasing, the multi-fractal strength increases. For a certain stock and a fixed
order of partition function, with the range of time series decreasing, the multi—fractal strength decreases.
Moreover, in the same time series, the multi~fractal strength of IBM, HP, ZiGuang, TongFang, APPLE and
FangZheng increases in turn.

Key words: IT Company; closing price series of stock; multi—fractal analysis
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