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The paper investigates the dynamics of PFTS stock index
since 2006 to 2016 years. The study uses multifractal analysis
and R/S-analysis as mathematical instrument of exploring
financial time series dynamics. The Hurst coefficient was
calculated for PFTS index using Gretl. The paper shows
multifractal characteristics of the time series. The work
calculates multifractal spectrum of singularity and shows with
graphs fluctuation functions of the time series since 2001 to
2016 using program SpectrAnalyzer.

Keywords: multifractal analysis, stock market, stock
indexes, financial market, nonlinear methods, the dynamics of
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