Mean Reversion

PRO FURTHER READING

Want to go deeper on mean reversion and statistical arbitrage? These are free, reputable, and
worth bookmarking.

Investopedia - Mean Reversion

https://www.investopedia.com/terms/m/meanreversion.asp
A detailed walkthrough of mean reversion and how it's used across asset classes.

Investopedia - Z-Score

https://www.investopedia.com/terms/z/zscore.asp

Covers the z-score statistic referenced throughout this lesson.

Investopedia - Pairs Trading

https://www.investopedia.com/terms/p/pairstrade.asp
Explains how mean reversion is extended to the spread between two related assets.

Investopedia - Statistical Arbitrage

https://www.investopedia.com/terms/s/statisticalarbitrage.asp
A broader look at the systematic strategies built on mean-reversion logic.

Investopedia

https://www.investopedia.com/
A huge library of plain-English financial explainers, useful for looking up any term from this

lesson.

Please note:
these are general educational resources, not personalized financial advice. No strategy described is
a recommendation to trade. Consult a licensed financial advisor before making investment decisions.
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