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Abstract

In this paper, we propose a new method of multiscale recurrence quantification analysis
(MSRQA) to analyze the structure of order recurrence plots. The MSRQA is based on order
patterns over a range of time scales. Compared with conventional recurrence quantification
analysis (RQA), the MSRQA can show richer and more recognizable information on the local
characteristics of diverse systems which successfully describes their recurrence properties.
Both synthetic series and stock market indexes exhibit their properties of recurrence at large
time scales that quite differ from those at a single time scale. Some systems present more
accurate recurrence patterns under large time scales. It demonstrates that the new approach
is effective for distinguishing three similar stock market systems and showing some inherent
differences.

Keywords: Multiscale, Recurrence quantification analysis, Order recurrence plot, Dynam-
ical system

∗Corresponding author. E-mail: 10271112@bjtu.edu.cn

1

*Manuscript
Click here to view linked References



Download English Version:

https://daneshyari.com/en/article/5103375

Download Persian Version:

https://daneshyari.com/article/5103375

Daneshyari.com

https://daneshyari.com/en/article/5103375
https://daneshyari.com/article/5103375
https://daneshyari.com

