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Sample Paths from AR(2)

\%Mm@ /
Al

Time

S
—~—

~ FEFREFIAMEA




Sample Paths

300 KD R AR 1BFEZE

300 Sample Paths from AR(2)

) \\\‘ \ ‘ f”b\ .’
Ay “"»‘ A “\“ , W ‘
i f«/m u"‘\'\‘ i Wfi

Time

kﬂﬁlﬁ]mﬂlﬂﬁk R SATLRR SN

I et BUERZLPh



25%, 50%, 75% quantiles of realized pahts
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Box and Jenkins (1970), “Time Series Analysis”
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