
 

Figure S1: VaR confidence interval for Ethereum. 
 



 

Figure S2: Volatility confidence interval for Ethereum. 
 



 

Figure S3: VaR confidence interval for Litecoin. 
 



 

Figure S4: Volatility confidence interval for Litecoin. 
 



 

Figure S5: VaR confidence interval for Ripple. 
 



 

Figure S6: Volatility confidence interval for Ripple. 
 

 

 



 

 

Figure S7: VaR confidence interval for Bitcoin Cash. 
 



 

Figure S8: Volatility confidence interval for Bitcoin Cash. 
 


