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5% quantile average

EaR

average = 3197.54

stndev  = 2922.64

skewness =   −2.50

kurtosis =   31.96

mininum = −37307.72

maximum = 29659.55

q
5
 = −2170.57

EaR = 5368.11
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Distribution of profit from a par swap

 

 

mean =    0.00

stdv = 2624.23

skew =    2.67

kurt =   38.81

min = −24424.34

max = 37472.67

simulation
normal
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cap price = 7929.84

cap level =  300.00

mean =    0.00

stdv = 2648.59

skew =    0.19

kurt =    3.84

min = −7615.99

max = 17547.84

simulation
normal
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Simulated distribution:

mean =   2.19

stdev =   0.61

skew =   2.25

kurt =   27.52

E[tail] =   1.15

max loss =   2.45

simulated
normal approx
simulation q

5
normal q
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Average
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mean =     2.60

stdev =     0.86

skew =     2.61

kurt =    35.72

q
5
 =     1.59

max loss =     4.79

E[tail] =     1.12

density
average
5%−quantile
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