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fig.1. Probabilities Ago, Apger of upward(downward) jump
(left:upward jump, right:downward jump).
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fig.2. Examples of upward jumps and downward jumps.
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Table 1.Indicator R depending on parameters o, o.
o =0.03 Ty R a = 0.01 Ty R

a = 0.02 68 -0.25 o =0.03 68 0.17
a = 0.025 40 -0.34 o =0.05 58 0.05
a = 0.03 26 -0.50 o =0.1 52 -1.75
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fig.5. An evaluation function of price including upward

jumps and demand including downward jumps.
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Table 2.Indicator R depending on parameters

(cases with upward jumps in prices).

Case A Case B
ail 911 Td R Td R
20 0.01 | 98 0.45 | 68 0.61
10 0.03 | 86 0.43 | 58 0.60
5 0.05 | 78 0.40 | 49 0.58
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Table 3.Indicator R depending on parameters (cases

with downward jumps in prices).

Case A Case B
aze 021 Ty R Ta R
6 0.01 | 2 -0.29 | 2 -0.43
3 0.03 | 4 -0.18 | 4 -0.21
0.05 | 25 0.74 23 0.75
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