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Co je to ekonofyzika?

* Mezivedni obor
* Pouziva fyzikalni metody k reseni ekonomickych problému
* Motivaci Brownuv pohyb, nahodna prochazka



Co je Hurstuv exponent?

» Méri autokorelaci v systému (pamétovy efekt)
* Hodnoty < 0; 1 >

e H = % =Brownuv pohyb
e |AX| < At



AAPL["2000::2009"] [2000-01-03/2009-12-31]
» f

ﬂw - 200
f{ 'ﬁﬂi - 150

|
P/w — 100

Last 210.730003

i

! rﬂ/ /

o

Volume (milligns):
1500 —--88,102,700
1000 —
500
0 -

led 03 2000 led 02 2001 |ed022002 |ed022003 |ed022004 led032005 |led032006 |led032007 Iled022008 Iled(022009 pro 312009



AAPL["2000::20017] [2000-01-0372001-12-31]
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AAPL["2006::2009"]

[2006-01-0372009-12-31]
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Vyuziti

* Posunuti hranic analyzy
e Extrémy, cerné labuté
* Metody kvantové fyziky



Dekujeme za pozornost



