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Fixed m = 2 or m = 3, in the following Tables we show the numerical
values of the determinism coefficient x on varying of 7.

Commodity Markets.

TABLE 1. Heltlng OIL HO1, temporal range 06. 03 1979 -
15.05.2014, number of samples 8.825, m = 2.
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TABLE 3. Natural GAS, temporal range 03.04.1990 -
15.05.2014, number of samples 6.042, m = 2.

I5  0.455360 29 0422340 43 0.425142
TABLE 4. Natural GAS, temporal range 03.04.1990 -
15.05.2014, number of samples 6.042, m = 3.




HOW RELIABLE ARE...

TABLE 6. Comex Gold GC1, temporal range 31.12.1974 -
14.05.2014, number of samples 9.884, m = 3.

TABLE 7. Comex Silver SI1, temporal range 13.06.1963 -
15.05.2014, number of samples 12.758, m = 2.



LORETTA MASTROENI, PIERLUIGI VELLUCCI

TABLE 8. Comex Silver SI1, temporal range 13.06.1963 -
15.05.2014, number of samples 12.758, m = 3.

TABLE 9. ICE Coffee KC1, temporal range 17.08.1973 -
15.05.2014, number of samples 10.194, m = 2.

T K T K T K

2 0.564286 16 0.467716 30 0.443061

3 0.527508 7 0.437972" 3 0.442290
4 0.516443 18 0.477262 32 0.431649

TABLE 10. ICE Coffee KC1, temporal range 17.08.1973 -
15.05.2014, number of samples 10.194, m = 3.

Financial Markets.



HOW RELIABLE ARE...

TABLE 11. Pfizer Inc. Temporal range 01.06.1972 -
19.02.2016, number of samples 11.028, m = 2.

TABLE 12. Pfizer Inc. Temporal range 01.06.1972 -
19.02.2016, number of samples 11.028, m = 3.

TABLE 13. Deutsche Bank, Temporal range 18.11.1996 -
19.02.2016, number of samples 4.845, m = 2.
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TABLE 14. Deutsche Bank, Temporal range 18. 11 1996 -
19.02.2016, number of samples 4.845, m = 3.

TABLE 15. Bank of America, Temporal range 29.05.1986 -
19.02.2016, number of samples 7.495, m = 2.

TABLE 16. Bank of America, Temporal range 29.05.1986 -
19.02.2016, number of samples 7.495, m = 3.



HOW RELIABLE ARE...

TABLE 17. American Equity Investment, Temporal range
04.12.2003 - 19.02.2016, number of samples 3.073, m = 2.

TABLE 18. American Equity Investment, Temporal range
04.12.2003 - 19.02.2016, number of samples 3.073, m = 3.

Partial temporal range: Commodity Markets.

14 0.419819 28 0.424848 42 0.384149

TABLE 19. Comex Gold GCl, temporal range 02.01.2008 -
14.05.2014, number of samples 1.593, m = 2.




LORETTA MASTROENI, PIERLUIGI VELLUCCI

TABLE 20. Comex Gold GC1, temporal range 02.01.2008 -
14.05.2014, number of samples 1.593, m = 3.

TABLE 21. Comex Gold GC1, temporal range 31.12.1974 -
31.12.2007, number of samples 8.291, m = 2.

TABLE 22. Comex Gold GC1, temporal range 31.12.1974 -
31.12.2007, number of samples 8.291, m = 3.



HOW RELIABLE ARE...

K T K T K
2 0.440480 16 0.433681 30 0.499231
3 0.469116

TABLE 23. Comex Silver SI1, temporal range 13.06.1963 -
31.12.2007, number of samples 11.165, m = 2.

TABLE 24. Comex Silver SI1, temporal range 13.06.1963 -
31.12.2007, number of samples 11.165, m = 3.

TABLE 25. Comex Silver SI1, temporal range 02.01.2008 -
15.05.2014, number of samples 1.593, m = 2.
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TABLE 26. Comex Silver SI1, temporal range 02.01.2008 -
15.05.2014, number of samples 1.593, m = 3.

T4 0405341 ) a7 0.367321
15 0.474149 29 0.387470 43 0.336276
TABLE 27. Heiting OIL HO1, temporal range 06.03.1979 -

31.12.2007, number of samples 7.232, m = 2.

TABLE 28. Heiting OIL HO1, temporal range 06.03.1979 -
31.12.2007, number of samples 7.232, m = 3.



HOW RELIABLE ARE...

TABLE 29. Heiting OIL HO1, temporal range 02.01.2008 -
15.05.2014, number of samples 1.593, m = 2.

T K T K T K
2 0.582029 16 0.444604 30 0.421541

TABLE 30. Heiting OIL HO1, temporal range 02.01.2008 -
15.05.2014, number of samples 1.593, m = 3.

TABLE 31. ICE Coffee KC1, temporal range 17.08.1973 -
31.12.2007, number of samples 8.585, m = 2.
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T K T K T K

2 0.520626 16 0.413884 30  0.426122

4 0.466400 18 0.432072 32 0.407456

5 0.4615I5 19 0.423337 33 0.375180

6 0.435224 20 0.38241T 34 0.370431

/ 0.439725 21 0.411661 35 0.397216
36 0.399806

TABLE 32. ICE Coffee KC1, temporal range 17. 08 1973 -
31.12.2007, number of samples 8.585, m = 3.

TABLE 33. ICE Coffee KC1, temporal range 02.01.2008 -
15.05.2014, number of samples 1.609, m = 2.

TABLE 34. ICE Coffee KC1, temporal range 02.01.2008 -
15.05.2014, number of samples 1.609, m = 3.



HOW RELIABLE ARE...

TABLE 35. Natural GAS, temporal range 03.04.1990 -
31.12.2007, number of samples 4.451, m = 2.

TABLE 36. Natural GAS, temporal range 03.04.1990 -
31.12.2007, number of samples 4.451, m = 3.

14 0.45411T 28 0.525813 42 0.449268
5 0474781 29  0.464003 43 0.43763

TABLE 37. Natural GAS, temporal range 02.01.2008 -
15.05.2014, number of samples 1.591, m = 2.
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TABLE 38. Natural GAS, temporal range 02.01.2008 -
15.05.2014, number of samples 1.591, m = 3.

Partial temporal range: Financial Markets.

TABLE 39. Pfizer Inc. Temporal range 01.06.1972 -
31.12.2007, number of samples 8.980, m = 2.

TABLE 40. Pfizer Inc. Temporal range 01.06.1972 -
31.12.2007, number of samples 8.980, m = 3.



HOW RELIABLE ARE...

TABLE 41. Pfizer Inc. Temporal range 02.01.2008 -
19.02.2016, number of samples 2.048, m = 2.

TABLE 42. Pfizer Inc. Temporal range 02.01.2008 -
19.02.2016, number of samples 2.048, m = 3.

TABLE 43. Deutsche Bank, Temporal range 18.11.1996 -
31.12.2007, number of samples 2.797, m = 2.
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TABLE 44. Deutsche Bank, Temporal range 18. 11 1996 -
31.12.2007, number of samples 2.797, m = 3.

TABLE 45. Deutsche Bank, Temporal range 02.01.2008 -
19.02.2016, number of samples 2.048, m = 2.

TABLE 46. Deutsche Bank, Temporal range 02.01.2008 -
19.02.2016, number of samples 2.048, m = 3.



HOW RELIABLE ARE...

TABLE 47. Bank of America, Temporal range 02.01.2008 -
19.02.2016, number of samples 2.048, m = 2.

TABLE 48. Bank of America, Temporal range 02.01.2008 -
19.02.2016, number of samples 2.048, m = 3.

TABLE 49. Bank of America, Temporal range 29.05.1986 -
31.12.2007, number of samples 5.447, m = 2.
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TABLE 50. Bank of America, Temporal range 29.05.1986 -
31.12.2007, number of samples 5.447, m = 3.

TABLE 51. American Equity Investment, Temporal range
02.01.2008 - 19.02.2016, number of samples 2.048, m = 2.

TABLE 52. American Equity Investment, Temporal range
02.01.2008 - 19.02.2016, number of samples 2.048, m = 3.



HOW RELIABLE ARE...

TABLE 53. American Equity Investment, Temporal range
04.12.2003 - 31.12.2008, number of samples 1.278, m = 2.

TABLE 54. American Equity Investment, Temporal range
04.12.2003 - 31.12.2008, number of samples 1.278, m = 3.

Other temporal ranges.

TABLE 55. Pfizer Inc., Temporal range 04.12.2003 -
31.12.2008, number of samples 1.278, m = 2.
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TABLE 56. Pfizer Inc., Temporal range 04.12.2003 -
31.12.2008, number of samples 1.278, m = 3.



