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Numerical simulation to test and evaluate the

model

forecast probabilities by BPT distribution
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N Tp period PP MLL BS

50 25 0.135 -0.585(-0.443) 0.135(0.131)
75 25 0.475 -0.969(-0.789) 0.302(0.282)
100 40 0.862 -0.867(-0.530) 0.156(0.171)
50 25 0.135 -0.476(-0.434) 0.130(0.128)
75 25 0.475 -0.755(-0.734) 0.272(0.266)
100 40 0.862 -0.611(-0.498) 0.151(0.155)
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