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If the price of a stock has more

time to jump around, it can get
5164.87  farther away from where it is
s9.18  today.

$137.63 | et's see where potential price

paths end up if the price has
352 trading days in which to
jump around.
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66 All models are wrong,
but some are useful. qg

— George E. P. Box

George E. P. Box (1919.10 — 2013.03) was a British statistician, who
worked in the areas of quality control, time-series analysis, design of
experiments, and Bayesian inference. He has been called “one of the
great statistical minds of the 20th century”.
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o REMXT © MitavidEk:
o BEEM: JBMR (1900-1600 BC), m~ 22 = 3.125.. ;
o WK FEEELRES (1650 BC, 1850 BC),
T~ ()2 =3.160....

[&]: PAIEKTE (287-212 BC) & X% (BRERTHA, 225-295 AD) [&: #H4Z (FILEARtHA, 429-500
([Source/Photographer)) AD) (statue imase] by (3] / [CC BV 40)
223 22 ~ 355 __
1 <M< T 7~ 3.1416 TR T
228 — 3.1408... 3.14159 292...
Z = 3.1428...
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o NRHEELIZTW n )X (AD, 1 n REH), & h AFETE
ZHETRVBE, A4,

2l _h
PEFEIREREL) = — ~ —.
d n
2ln oo pots et st f0020
% ~
’ tt' 71— dh ' " ximation: \}.1555
e & d=2l, B4 m~n/h.
o fEE n TK, XMEMIFEES
SR ALKEHA.
o i—izt! Bl — MBS (by [Jefrey Ventrelia)

[Video: [nttps://www. youtube. com/watch?v=kazgQXaeOHk |

https://mste.illinois.edu/activity/buffon]
|http://datagenetics.com/blog/may42015/index.html|
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o EE—NMHIEFS (numerical integration) f(f f(z)dz.
f0) f)

f(X1)

Ay |4y | As] - Ay

e by Tew ko xx b
o A (EE)
O HEHEHEA N H5p
@ [’ f(x)dz~ Ay + Az + - + Ax.
o PFFIRE (AE)
O EHE [a,b] LR N ANE, JRAK Uniform|a, b] %%
® [} f(z)dz ~ Y52 [f(X1) + f(Xo) + -+ F(Xn)]
o HioEMEERSH, RIFF&EEBSEMSE! (Hln, X
d RKRES, 2HE [, o f(z)dw.)
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e % flx)=vV1—22,a=—-1,b=1.
)

-1 1 x

o T2, f_ll V1—a2?dz = w/2.

o FTAEANA T HI—MRASHFBHEMT « B975% (4%
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o MEAN, BILI A AR A F TR 1, 2,3,4,5 X6 K
(Riti).

o I NAAEIIATY 25 R (—k R,

o KT RGKMATE, FAMNBERLMH A2
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E 4

Figh  RGERES TREK™ TXRIEE

0 2 0+5=5 00

5 1 5+3=28 5+25=17.5
7.5 2 8 o0

8 1 8+6=14 8+25=105
10.5 2 14 00

14 1 14+1=15 14+2.5=16.5
15 0 00 16.5

o AIUMMERE:
o MIEFERHMMITE =15
o FHEFIHMHNHEE =
55 [2(5—0) + 1(7.5 — 5) + 2(8 — 7.5) + 1(10.5 — 8) + 2(14 — 10.5) + 1(15 — 14)]
__ 24
o —Ukia]5H: o5
o hofT AL IR A b Ay REALIE?
o ST & BRERE TR K A4 I A ) 8 (GRA AT @ 49 SRR )?

[@®)BY-sa | ILIEE MEM6804 M SR RIESHE, £—i%  20214FF (MEMIEL ) 30 /35


https://shenhaihui.github.io/teaching/mem6804p/CC_BY-SA_4.0_License.html
https://creativecommons.org/licenses/by-sa/4.0/
https://shenhaihui.github.io/

0O YREHNERYS
> EX
> e
> HEHE
» HERH

[®)sysa | MEM6804 M SR RIESHE, £—i%  20214FF (MEMIELHH)


https://shenhaihui.github.io/teaching/mem6804p/CC_BY-SA_4.0_License.html
https://creativecommons.org/licenses/by-sa/4.0/
https://shenhaihui.github.io/

MR SN RS

L %I)IL%QﬁE*ET_EE,]H—J-IE]]*D lé]i EE%ﬁ %iﬁ‘%\
KEWMEHIH ., SMITR. &k, ARMBEKEES
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ey BEAEFREF.

o HNHR—HEERBITRERME. FHE. ~H. R
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BEMI4E.

o TEOMIFLIA. WA, TR,

o MRS HNBRENERMRL BREWRSHEMZS
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o FIAMmIZIES A AERY, ATLUEN @ BILIESEFRY
MEHNERGHEEE:
o BORHHIT RGN AT R B
o BITAB (BAK) BAL;
o R AT, 1T BT AT,

o IR At
o Wik R G A BELE Ao b SR AL AT
o bk LM ST E IR
IR 4 & %ikit 5k
Bt B i
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