
  
 

 

  

 

 

 

 

 
 



 

    

 

 

 

   

                                                 



  

 
 

 

   

 

 

 



 

    

 

  

                

  

  

 

 

https://en.wikipedia.org/wiki/Mathematical_finance
https://en.wikipedia.org/wiki/Time_series
https://en.wikipedia.org/wiki/Volatility_(finance)
https://en.wikipedia.org/wiki/Volatility_clustering
https://en.wikipedia.org/wiki/Volatility_clustering
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95% Confidence bands [se = 1/sqrt(n)]
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Bartlett's formula for MA(q) 95% confidence bands



 

    

 

 

  



  

 
 

 

 

     

     



 

    

 

 

 

 

 

 

 



 

 

 



  

 
 

 







 

    

 

 

 

 


