Modul IV:
Stokastiska modeller
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Logistiska avbildningen
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Aktiepriser

Simulations of Small, Medium, and Large-Cap Stock Prices

Based on Parameters From Monthly Stock Returns 1926-2008
1 ) 1) 1) ¥ 1

—— Srnall
18F e Medium
~—— Large

A "l A A A A ' s A
2000 200 2002 2003 2004 2005 2006 2007 2008 2009

ds av 92V av
= =ndt+odW — > =+ -0252— "V - S



Moranprocessen

11

10

0.25

0.2

1
10 -
. o
(=}
1eyyljouues

0.05

tid



P;(t)

0.9

0.8

0.7

0.6

0.4

0.3

0.2

0.1

]=

0.5

tid



