
−
6

−
4

−
2

0

2011/06/29 2011/08/23 2011/10/18 2011/12/13 2012/02/08 2012/04/04

Idiosyncratic log−variance of series 1 (AUD, mean +/− 2sd)
−

4
−

2
0

2011/06/29 2011/08/23 2011/10/18 2011/12/13 2012/02/08 2012/04/04

Idiosyncratic log−variance of series 2 (CAD, mean +/− 2sd)

−
8

−
2

2

2011/06/29 2011/08/23 2011/10/18 2011/12/13 2012/02/08 2012/04/04

Idiosyncratic log−variance of series 3 (CHF, mean +/− 2sd)

−
4

−
2

0

2011/06/29 2011/08/23 2011/10/18 2011/12/13 2012/02/08 2012/04/04

Idiosyncratic log−variance of series 4 (CZK, mean +/− 2sd)

−
12

−
9

−
6

2011/06/29 2011/08/23 2011/10/18 2011/12/13 2012/02/08 2012/04/04

Idiosyncratic log−variance of series 5 (DKK, mean +/− 2sd)

−
8

−
4

0

2011/06/29 2011/08/23 2011/10/18 2011/12/13 2012/02/08 2012/04/04

Idiosyncratic log−variance of series 6 (GBP, mean +/− 2sd)


