le+05

5e+04

Oe+00

5e+04

-1e+05

intraday jump test

2018-01-02 09:30:00.125 / 2018-01-02 15:59:59.71

— |Actual|prices

— Sub-samplec

—=— Jump detecti

(1

le+0E

5e+04

Oe+00

-5e+0.

-1le+0!

Jan 02 09:30:00 Jan 02 10:45:00 Jan 02 12:00:00 Jan 02 13:15:00 Jan 02 14:30:00 Jan 02 15:45:00



intraday jump test 2001-08-04 09:30:00 / 2001-08-04 16:00:00

Aug 04 09:30 Aug 04 10:45 Aug 04 12:00 Aug 04 13:15 Aug 04 14:30 Aug 04 15:45



intraday jump test 2001-08-05 09:30:00 / 2001-08-05 16:00:00

Aug 05 09:30 Aug 05 10:45 Aug 05 12:00 Aug 05 13:15 Aug 05 14:30 Aug 05 15:45



intraday jump test

2001-08-06 09:30:00 / 2001-08-06 16:00:00

le+05
— |Actual|prices
—— Sub-sampled prices
—®— Jump|detection zone
5e+04
0e+00
-5e+04
-1e+05
rr T 11 117 1. 17T 17 1T 1T 1T 17 T 17 T 1T 1T T 1T ©T. 1T T T1
Aug 06 09:30 Aug 06 10:45 Aug 06 12:00 Aug 06 13:15 Aug 06 14:30 Aug 06 15:45

le+05

5e+04

0e+0C

-5e+0:.

-1le+0!



le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-09 09:30:00 / 2001-08-09 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 09 09:30 Aug 09 10:45

Aug 09 12:00

Aug 09 13:15

Aug 09 14:30

Aug 09 15:45

le+05

5e+04

0e+0C

-5e+0:.

-1le+0!



intraday jump test 2001-08-10 09:30:00 / 2001-08-10 16:00:00

Aug 10 09:30 Aug 10 10:45 Aug 10 12:00 Aug 10 13:15 Aug 10 14:30 Aug 10 15:45



intraday jump test 2001-08-11 09:30:00 / 2001-08-11 16:00:00

Aug 11 09:30 Aug 11 10:45 Aug 11 12:00 Aug 11 13:15 Aug 11 14:30 Aug 11 15:45



le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-12 09:30:00 / 2001-08-12 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 12 09:30 Aug 12 10:45

Aug 12 12:00

Aug 12 13:15

Aug 12 14:30

Aug 12 15:45

le+05

5e+04

0e+0C

-5e+0:.

-1le+0!



intraday jump test 2001-08-13 09:30:00 / 2001-08-13 16:00:00

Aug 13 09:30 Aug 13 10:45 Aug 13 12:00 Aug 13 13:15 Aug 13 14:30 Aug 13 15:45



le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-16 09:30:00 / 2001-08-16 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 16 09:30 Aug 16 10:45

Aug 16 12:00

Aug 16 13:15

Aug 16 14:30

Aug 16 15:45

le+05

5e+04

0e+0C

-5e+0:.

-1le+0!



le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-17 09:30:00 / 2001-08-17 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 17 09:30 Aug 17 10:45

Aug 17 12:00

Aug 17 13:15

Aug 17 14:30

Aug 17 15:45

le+05

5e+04

0e+0C

-5e+0:.

-1le+0!



1le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-18 09:30:00 / 2001-08-18 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 18 09:30 Aug 18 10:45

Aug 18 12:00

Aug 18 13:15

Aug 18 14:30

Aug 18 15:45

1le+0-

5e+04

0e+0C

-5e+0:.

-1le+0!



1le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-19 09:30:00 / 2001-08-19 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 19 09:30 Aug 19 10:45

Aug 19 12:00

Aug 19 13:15

Aug 19 14:30

Aug 19 15:45

1le+0-

5e+04

0e+0C

-5e+0:.

-1le+0!



intraday jump test

2001-08-20 09:30:00 / 2001-08-20 16:00:00

le+05
— |Actual|prices
—— Sub-sampled prices
—=— Jump detection zone
5e+04
0e+00
-5e+04
-1e+05
rr T 11 117 1. 17T 17 1T 1T 1T 17 T 17 T 1T 1T T 1T ©T. 1T T T1
Aug 20 09:30 Aug 20 10:45 Aug 20 12:00 Aug 20 13:15 Aug 20 14:30 Aug 20 15:45

1le+0-

5e+04

0e+0C

-5e+0:.

-1le+0!



1le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-24 09:30:00 / 2001-08-24 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 24 09:30 Aug 24 10:45

Aug 24 12:00

Aug 24 13:15

Aug 24 14:30

Aug 24 15:45

1le+0-

5e+04

0e+0C

-5e+0:.

-1le+0!



1le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-25 09:30:00 / 2001-08-25 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 25 09:30 Aug 25 10:45

Aug 25 12:00

Aug 25 13:15

Aug 25 14:30

Aug 25 15:45

1le+0-

5e+04

0e+0C

-5e+0:.

-1le+0!



1le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-26 09:30:00 / 2001-08-26 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 26 09:30 Aug 26 10:45

Aug 26 12:00

Aug 26 13:15

Aug 26 14:30

Aug 26 15:45

1le+0-

5e+04

0e+0C

-5e+0:.

-1le+0!



1le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-27 09:30:00 / 2001-08-27 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 27 09:30 Aug 27 10:45

Aug 27 12:00

Aug 27 13:15

Aug 27 14:30

Aug 27 15:45

1le+0-

5e+04

0e+0C

-5e+0:.

-1le+0!



intraday jump test 2001-08-30 09:30:00 / 2001-08-30 16:00:00

Aug 30 09:30 Aug 30 10:45 Aug 30 12:00 Aug 30 13:15 Aug 30 14:30 Aug 30 15:45



1le+05

5e+04

0e+00

-5e+04

-1e+05

intraday jump test

2001-08-31 09:30:00 / 2001-08-31 16:00:00

— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

Aug 31 09:30 Aug 31 10:45

Aug 31 12:00

Aug 31 13:15

Aug 31 14:30

Aug 31 15:45

1le+0-

5e+04

0e+0C

-5e+0:.

-1le+0!



intraday jump test 2001-09-01 09:30:00 / 2001-09-01 16:00:00

1le+05 le+05
— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

5e+04 5e+04

0e+00

0e+0C

5e+04 -5e+0.

-1e+05 —le+0

Sep 01 09:30 Sep 01 10:45 Sep 01 12:00 Sep 01 13:15 Sep 01 14:30 Sep 01 15:45



intraday jump test 2001-09-02 09:30:00 / 2001-09-02 16:00:00

1le+05 | le+05
— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

5e+04 5e+04

0e+00

0e+0C

-5e+04 -5e+0.

-1e+05 —le+0

Sep 02 09:30 Sep 02 10:45 Sep 02 12:00 Sep 02 13:15 Sep 02 14:30 Sep 02 15:45



intraday jump test 2001-09-03 09:30:00 / 2001-09-03 16:00:00

1le+05 le+05
— |Actual|prices
—— Sub-sampled price
—=— Jump detection zon

(9> ¥

5e+04 5e+04

0e+00

0e+0C

-5e+04 -5e+0.

-1e+05 —le+0

Sep 03 09:30 Sep 03 10:45 Sep 03 12:00 Sep 03 13:15 Sep 03 14:30 Sep 03 15:45



