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AUC higher than 0.75 for models with separated
variables (or AUC for horizon 1)

Original Dynamics of Variance of Original Dynamics of Variance of
measure measure over =~ measure for 8 measure measure over ~ measure for 8
value 8 iterations iterations value 8 iterations iterations
Hurst exponent 0.06 028 012 ~(052) ~(051) ~(050)
Correlation 001 0.06 030 -(0.52) -(0.49) -(0.52)
dimension
Lyapunov exponent 071 0.01 014 ~(0.65) ~(051) ~(0.68)
Variance 0.00 1.00 004 ~(0.53) 5 1
Skewness 096 1.00 095 -(0.74) 1 5
Kurtosis 096 1.00 098 -(0.73) -071) 5
Power-law scaling 097 015 1.00 -(0.53) ~(052) ~(0.52)
exponent of power
spectral density
Autocorrelation at 0.06 0.18 099 ~(0.54) -(053) 4
lag-1
First log-cumulant 0.09 1.00 0.99 ~(053) ~(055) ~(052)
Second 004 0.00 068 -(0.52) ~(0.50) ~(052)
log-cumulant
‘Third log-cumulant 072 001 003 ~(0.50) ~(0.50) ~(0.50)
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