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® The FFT returns N value employ normal spacing of size A, this

gives us k values of:
* ky,=-b+Au-—1) foruv=1,...N




or n=0 and zero otherwise.




\ MODEL AND ITS
\l\@ OUTCOMES

® Used a non-linear least-

squares to fit this quadratic
equation.

® Linear was not strong
enough and a cubic fit
went off to infinity
because it tried to map
the peaks to close and

couldn’t.

least squares vs. stock price
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MODEL AND ITS
OUTCOMES

® | obtained the theoretical (predicted)
values (red) by taking the IFFT of the
curve | got from the first 162 days. |
then used this to interpolate the next
90 days of data and plotted it against
the actual 90 days (blue).

® | obtained a 55% correlation, but my
percent error was much than expected
for only having a 55% correlation. |
had a 15% error of average of the
Q0 interpolated data points.

Stock price. Actual vs. theoretical 252 days
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relationship between

the k provide valuable information.

® If, there is @ bin magnitudes, it can be used to

approximate the exact frequency of the input sine, even if it is not equal to one of the bin
frequencies.
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