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Reappearance of Financial Time Series Data
via Folding Dimension

Yasuyuki Kawamura* and Yuki Hashimoto*

Abstract Researchers have been interested in a motion of financial value for a long time.
Many researchers confirmed fractal peculiarity of financial time series data since Mandel-
brot suggested. Folding dimension which has no relation with time scale has proposed
recently. We support the validity of folding dimension for financial time series data via
simulation of the data using the dimension. Meanwhile, this paper proposes the simulation
method which is obtained from generalization of midplacement method.
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