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Question 1.3

h > too

tf z 0.002 eat

1- step ahead prediction & rt

tip , ' d. 002 -19101

Elr, .it Fir. ) ' El 0.0021 Fun ] + Elan, I Flo . ]

> 0.002 t f

z 0,002

✓
'

y
a 0.01+0.197

. ,

I - step ahead volatility
6 :O , 20.01+0.19400

EL 6% , Ifn. ]
' 0.01+0.1 EL alia. I Fier )

6%111 a 0,0170-110.0151
'

' 0.0100215

Question 4

ex - step ahead volatility

him 6%111 e 0.0111

bro

x - step ahead prediction heal at

him r,
Ill a 0.002

too


