Statistical Formulas - International Financial Markets (Maurer)

Statistical Formulas:

[image: image9.wmf]0,5

t

t

)

Variance(x

)

x

Deviation(

Standard

=


[image: image1.wmf](

)

å

=

=

T

1

t

t

t

x

T

1

x

Mean


[image: image2.wmf](

)

(

)

(

)

(

)

t

t

T

1

t

t

t

t

t

y

Mean

y

x

Mean

x

T

1

)

y

,

(x

Covariance

-

-

=

å

=


[image: image3.wmf]0,5

t

t

)

Variance(x

)

x

Deviation(

Standard

=


[image: image4.wmf](

)

(

)

2

T

1

t

t

t

t

x

Mean

x

T

1

)

Variance(x

å

=

-

=


































































































































































































































































































� EMBED Equation.3  ���











� EMBED Equation.3  ���





� EMBED Equation.3  ���





� EMBED Equation.3  ���












[image: image5.wmf][

]

5

,

0

t

t

t

t

t

t

)

Variance(y

)

Variance(x

)

y

,

(x

Covariance

)

y

,

t(x

Coefficien

n

Correlatio

=

[image: image6.wmf](

)

(

)

2

T

1

t

t

t

t

x

Mean

x

T

1

)

Variance(x

å

=

-

=

[image: image7.wmf][

]

5

,

0

t

t

t

t

t

t

)

Variance(y

)

Variance(x

)

y

,

(x

Covariance

)

y

,

t(x

Coefficien

n

Correlatio

=

[image: image8.wmf](

)

(

)

(

)

(

)

t

t

T

1

t

t

t

t

t

y

Mean

y

x

Mean

x

T

1

)

y

,

(x

Covariance

-

-

=

å

=

_1275890546.unknown

_1275891139.unknown

_1275891147.unknown

_1275890879.unknown

_1275890169.unknown

