AR ERIHT—4F

B pne # sinde ZHAER 0
RER Ee on Wa AT EIR EUREDITE BV AR NS EEEMR EUREDITHR
S b | o |IBAHE RhE RHE| BRHE RhE RHE | BRHE RAE RHE | BRHE RAE  RHE
_ 1o 5 o 0.00% - 0.00% —
10 2.00% — 0.00% —
— 1o |3 o 0.00% — 0.00% —
10 0.00% — 0.00% —
0.1 111% 1.11% 100.00%  89%
0.2 3.75% 79% 250% 100.00%  78%
5 03 5.71% 52% 12.86% 100.00%  61%
04 | 91.67% 4% 78.33% 100.00% 13%
5 0.5_| 100.00% 0% 100.00% _100.00% 0%
0.1 0.00% 90% 0.00% 100.00%  90%
0.2 5.00% 77% 7.50% 100.00%  74%
10 03 | 3857% 33% 54.29% 100.00% 32%
0.4 | 100.00% ] . 0% 98.33% 100.00% 1%
05 | 100.00% 100.00% 100.00% 100.00% 100.00% 0%
0.1 0.00% 0.00%  0.00% 0.00% 0.00%-
0.2 0.00% 0.00%  0.00% 0.00%  0.00%
5 03 1.43% 1.43% 100.00% 1.43% 100.00%
04 | 75.00% 61.67% 100.00% 23% 70.00% 100.00% 18%
05 | 98.00% 100.00% _100.00% 0% 100.00% _100.00% 0%
0.1 10 01 0.00% 0.00%  0.00% 0.00% 0,00 G
0.2 0.00% 0.00% 100.00%  80% 0.00% 100.00%  80%
10 03 2.86% 429% 100.00%  67% 22.86% 100.00%  54%
04 | 98.33% 53.33% 100.00% 100.00% 100.00% 0%
0.5 | 100.00% 100.00% 100.00% 100.00% 100.00%
0.1 0.00% 0.00%  0.00% 0.00%  0.00%
0.2 0.00% 0.00%  0.00% 0.00%  0.00%
5 03 0.00% 0.00%  0.00% 0.00%  0.00%
04 0.00% 0.00%  0.00% 1.67%  0.00%
100 0.5_| 100.00% 90.00% _100.00% 100.00% _100.00%
0.1 0.00% 0.00%  0.00% 0.00% ~ 0.00%
0.2 0.00% 0.00%  0.00% 0.00%  0.00%
10 03 0.00% 0.00%  0.00% 2.86%  0.00%
04 0.00% 3.33%  0.00% 15.00%  0.00%
05 | 100.00% 98.00% 100.00% J 100.00% 100.00% 0%
0.1 111% 1.11%  40.00% . 1.11% 100.00%  89%
0.2 1.25% 1.25% 100.00% . 0.00% 100.00%  80%
5 03 0.00% 0.00% 100.00%  70% ] 0.00% 100.00%  70%
04 0.00% . 0.00% 100.00%  60% ! 0.00% 100.00%  60%
5 05 0.00% __100.00% 0.00% 100.00% _ 50%| _ 0.00% 100.00% _ 50%| _ 0.00% 100.00% _ 50%
0.1 0.00%  70.00% 0.00% 70.00% 93%| 0.00% 70.00% 93%  0.00% 80.00%  92%
0.2 0.00%  85.00% 0.00% 100.00% 80% 000% 100.00% 80%  0.00% 100.00%  80%
10 03 0.00% 100.00% 0.00% 100.00% 70%|  0.00% 100.00% 70%  0.00% 100.00%  70%
04 0.00% 100.00% 0.00% 100.00% 60% 000% 100.00% 60%  0.00% 100.00% 60%
05 0.00% 100.00% 0.00% 100.00% _50%  0.00% 100.00% 50%  0.00% 100.00% _ 50%
0.1 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00%
0.2 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00%
5 03 0.00% 100.00% 0.00% 96.67% 0.00% 96.67% 0.00% 96.67%
04 0.00% 100.00% 0.00% 100.00% 60%  0.00% 100.00% 0.00% 100.00%  60%
1 10 05 0.00%__100.00% 0.00% 100.00% _ 50%|  0.00% 100.00% 0.00% 100.00% _ 50%
0.1 0.00% i 0.00%  10.00% 0.00% 0.00% ~ 0.00%
0.2 0.00% ! 0.00% 8500% 83%  0.00% 0.00% 80.00%  84%
10 03 0.00% J 0.00% 100.00% ! 0.00% 100.00%  70%
04 0.00% ) 0.00% 100.00% 0.00% 100.00%  60%
05 0.00% 100.00% 0.00% 100.00% 0.00% 100.00%
0.1 0.00% i 0.00% 0.00% i
0.2 0.00% ! 0.00% 0.00% !
5 03 0.00% ! 0.00% 0.00% !
04 0.00% | 0.00% 0.00% |
100 05 0.00% _100.00"% 0.00% 0.00% 100,00
0.1 0.00% i 0.00% 0.00% ]
0.2 0.00% ! 0.00% 0.00% !
10 03 0.00% ! 0.00% 0.00% !
04 0.00% | 0.00% 0.00% |
05 0.00% 100.00% 0.00% 0.00% 100.00%
0.1 1.11% j 1.11% 0.00% j
0.2 1.25% 0.00% 0.00%
5 03 0.00% 0.00% 0.00%
04 0.00% 0.00% 0.00%
5 05 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00%
0.2 0.00% 0.00% 0.00%
10 03 0.00% 0.00% 0.00%
04 0.00% 0.00% 0.00%
05 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00%
0.2 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00%
04 0.00% 0.00% 0.00%
5 10 05 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00%
0.2 0.00% 0.00% 0.00%
10 03 0.00% 0.00% 0.00%
04 0.00% 0.00% 0.00%
05 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00%
0.2 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00%
04 0.00% 0.00% 0.00%
100 05 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00%
0.2 0.00% 0.00% 0.00%
10 03 0.00% 0.00% 0.00%
04 0.00% 0.00% 0.00%
05 0.00% 0.00%




AR ERIHT—4F

B pne # sinde ZHAER 04
RER Ee on Wa AT EIR EUREDITE B AR NS EEEMR EUREDIT#ft
5 p o |HRHE RA® RHE | BRHE  BAE  RHE | BEHE  RAR  AHE | RBHE  RAE  RHE
_ 1o 5 o 0.00% - 0.00% - 0.00% - 0.00% -
10 0.00% - 0.00% - 0.00% - 0.00% -
— 1o |5 o 0.00% - 0.00% - 0.00% - 0.00% -
10 1.00% - 0.00% - 1.00% - 1.00% -
01 [ 000% 100.00% 0.00% 10000% 90%  0.00% 100.00% 0.00% 100.00% 90%
02 | 000% 100.00% 0.00% 100.00% 80%  0.00% 100.00% 0.00% 100.00%  80%
5 03| 2857% 100.00% 8.57% 10000% 64%  857% 100.00% 8.57% 100.00%  64%
04 | 81.67% 100.00% 80.00% 100.00% 12%| 80.00% 100.00% 58.33% 100.00%  25%
5 0.5 | 100.00% 100.00% 100.00% 100.00% __0%| 100.00% 100.00% 100.00% 100.00% 0%
01 [ 0.00% 100.00% 0.00% 100.00%  90%  0.00% 100.00% 0.00% 100.00%  90%
02 | 625% 100.00% 125% 100.00% 79%  1.25% 100.00° 2.50% 100.00%  78%
10 03| 7286% 100.00% 62.86% 100.00% 26%| 62.86% 100.00" 5429% 100.00%  32%
0.4 | 100.00% 100.00% 100.00% 100.00%  0%| 100.00% 100.00% 98.33% 100.00% 1%
0.5 | 100.00% 100.00% 100.00% 100.00% ___0%| 100.00% 100.00% 100.00% 100.00% 0%
01 [ 000%  0.00% 0.00%  0.00% 000% 0. 0.00% 0.00%-
02| 000%  0.00% 0.00%  0.00% 000% 0. 000%  0.00%
5 03| 000% 000% 0.00% 100.00% 0.00% 100.00° 1.43% 100.00%
04 | 5833% 100.00% 3333% 100.00% 40%| 8.33% O 46.67% 100.00% 32%
01 10 0.5 | 90.00% 100.00% 100.00% _100.00% __0%| 90.00% 100.00? 100.00% _100.00%
: 017 000%  0.00% 0.00%  0.00% 0.00% 0. 0.00%  0.00%
02| 000%  0.00% 000% 100.00% 80%  0.00% O 0.00%  0.00%
10 03] 000% 100.00% 000% 10000% 70% 10.00% O 4.29% 100.00%  67%
04 | 98.33% 100.00% 4333% 100.00% 34%| 98.33% 100.00% 96.67% 100.00% 2%
0.5 | 100.00% 100.00% 100.00% 100.00% 100.00% _100.00% 100.00% _100.00%
01 [ 000%  0.00% 0.00%  0.00% 000% 0. 0.00%  0.00%
02| 000%  0.00% 0.00%  0.00% 000% 0. 0.00%  0.00%
5 03| 000% 000% 000%  0.00% 000% 0. 0.00%  0.00%
04 | 000%  0.00% 167%  0.00% 000% 0. 500%  0.00%
100 0.5 ] 100.00% 100.00% 94.00% _100.00% 0.00% _100.00" 96.00% _100.00%
017 [ 000%  0.00% 0.00%  0.00% 0.00% 0. 0.00%  0.00%
02| 000%  0.00% 000%  0.00% 0.00% 0.00%  0.00%
10 03] 000%  0.00% 000%  0.00% 0.00% 0.00%  0.00%
04 | 000%  0.00% 167%  0.00% - 1000%  0.00%
0.5 | 100.00% 100.00% 92.00% 100.00% 4.00% 100.00% 100.00% _100.00%
01 [ 000% 50.00% 0.00%  40.00% 0.00%  40.00% 0.00%  50.00%
02 | 000% 80.00% 0.00%  85.00% 0.00%  85.00% 0.00%  85.00%
5 03| 000% 100.00% 0.00% 100.00% 70%  0.00% 100.00% 0.00% 100.00%  70%
04 | 000% 100.00% 0.00% 100.00% 60%  0.00% 100.00% 0.00% 100.00%  60%
5 0.5 | 000% 100.00% 0.00% 100.00% _ 50%  0.00% 100.00% 0.00% 100.00% __50%
017] 0.00%  50.00% 000% 60.00% 94%  0.00% 60.00% 0.00%  80.00%  92%
02 | 000% 100.00% 0.00% 100.00% 80%  0.00% 100.00% 0.00% 100.00%  80%
10 03] 000% 100.00% 0.00% 100.00% 70%  0.00% 100.00% 0.00% 100.00%  70%
04 | 000% 100.00% 0.00% 100.00% 60%  0.00% 100.00% 0.00% 100.00%  60%
05 | 000% 100.00% 200% 100.00% _49%|  2.00% 100.00% 0.00% 100.00% __50%
01 [ 000%  0.00% 0.00%  0.00% 000% 0. 0.00% 0.00%-
02| 000%  0.00% 000%  0.00% 000% 0. 0.00%  0.00%
5 03| 000% 2667% 0.00%  86.67% 000% 13, 0.00%  76.67%
04 | 000% 100.00% 0.00% 100.00% 60%  0.00% 100.00% 0.00% 100.00%  60%
1 10 0.5 | 000% 100.00% 0.00% 100.00% __50%  0.00% 100.00% 0.00% _100.00%
017[ 0.00%  0.00% 0.00%  0.00% 0.00% 0. 0.00%  0.00%
02| 000%  0.00% 000% 90.00% 82%  000% O 0.00%  0.00%
10 03] 000% 90.00% 000% 10000% 70%  000% 6. 0.00%  96.67%
04 | 000% 9250% 000% 10000% 60%  0.00% 97. !
05 |  000% 100.00% 0.00% 100.00% 0.00% 100.00"
01 [ 000%  0.00% 000% 0. 000% 0.
02| 000%  0.00% 000% 0. 000% 0.
5 03| 000% 000% 000% 0. 000% 0.
04 | 000%  0.00% 000% 0. 000% 0.
100 0.5 | 000% 100.00% 0.00% _100.00" 0.00% _100.00"
017 0.00%  0.00% 0.00% 0. 000% 0.
02| 000%  0.00% 000% 0. 000% 0.
10 03] 000%  0.00% 000% 0. 000% 0.
04 | 000%  0.00% 000% 0. 000% 0.
05|  000% 100.00% 0.00% 100.00" 0.00% 100.00"
01 [ 000%  0.00% 0.00% 0. 0.00% 0.
02| 000%  0.00% 000% 5. 0.00%
5 03| 000% 000% 000% 0. 0.00%
04 | 000%  2.50% 000% 0. 0.00%
5 05 ] 000% _ 6.00% 000% 6. 0.00%
017 0.00% T 0.00% 0.00% 0. 0.00%
02| 000%  0.00% 000% 0. 0.00%
10 03] 000%  0.00% 000% 0. 0.00%
04 | 000%  0.00% 000% 0. 0.00%
05 ] 000% 0.00% 000% 0. 0.00%
01 [ 000%  0.00% 000% 0. 0.00%
02| 000%  0.00% 000% 0. 0.00%
5 03| 000% 333% 000% 6. 0.00%
04 | 000%  0.00% 000% 2. 0.00%
5 10 05 ] 000% _ 6.00% 0.00% __40.00% 0.00%
017 0.00% T 0.00% 0.00% 0. 0.00%
02| 000%  0.00% 000% 0. 0.00%
10 03] 000%  0.00% 000% 0. 0.00%
04 | 000%  0.00% 000% 5. 0.00%
05 ] 000% 0.00% 0.00% _ 18.00% 0.00%
01 [ 000%  0.00% 0.00% 0. 0.00%
02| 000%  0.00% 000% 0. 0.00%
5 03| 000% 000% 000% 0. 0.00%
04 | 000%  0.00% 000% 0. 0.00%
100 0.5 ] 000% 14.00% 0.00% __52.00% 0.00%
017 0.00% T 0.00% 0.00% 0. 0.00%
02| 000%  0.00% 000% 0. 0.00%
10 03] 000%  0.00% 000% 0. 0.00%
04 | 000%  0.00% 000% 0. 0.00%
051 000% 100.00% 0.00% _40.00% 0.00%
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BlT2 Skew-THHT—4 [EHE1 $ABEJ0]

ﬂ‘ﬂfg ShiE T shiE E#H (skewness) 0 FE#H (skewness) 1
Egﬁ HE 0% EE HF5IR EUREDITEER AR HF T REEEMER EUREDITER HF TR EUREDITEER A hR HF T EEEMER EUREDITHR
5 b o |REHE] WhE RHE|RRHE WhE RHE|RRHE WhE RHE|RRHE mhE RbEERHE RhE RHEBRHE RhE RHE|RERHE RhE RHE|RRHE RhE KB
_ o 5 o | 3oou- 65% 32.00% — 68% 37.00% — 63% 34.00% — 66%| 25.00% — 75%  19.00% - 81% 25.00% - 75% 22.00% - 78%
10 40.00% — 60%| 27.00% — 73%|  38.00% — 62%|  35.00% — 65%| 33.00% — 67%  25.00% — 75%|  37.00% — 63%|  27.00% — 73%
01 | 26.67% 000% 76% 2222%  000% 80% 23.33%  000% 79% 23.33%  000% 79% 20.00%  000% 82% 20.00% 10.00% 81% 21.11%  000% 81% 21.11%  000% 81%
02 | 18.75%  000% 85% 18.75% 100.00% 65% 17.50% 100.00% 66% 20.00% 100.00%  64%| 30.00%  0.00% 76% 21.25% 100.00% 63% 28.75% 100.00% 57% 27.50% 100.00% 58%
5 03 | 5571% 100.00% 31%| 40.00% 100.00% 42%| 51.43% 100.00% 34%| 4571% 10000% 38%| 4857% 100.00% 36%| 35.71% 100.00% 45%| 51.43% 100.00% 34%| 41.43% 100.00% 41%
04 | 88.33% 10000%  7%| 75.00% 100.00% 15%| 81.67% 100.00% 11%| 85.00% 100.00%  9%| 85.00% 100.00%  9%| 68.33% 100.00% 19%| 91.67% 100.00% 5% 80.00% 100.00% 12%
10 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 30.00% 100.00% 63%| 27.78% 100.00% 65% 30.00% 50.00%  68%| 30.00% 100.00% 63%| 27.78% 100.00% 65% 22.22% 100.00% 70% 32.22% 100.00% 61% 27.78% 100.00%  65%
02 | 36.25% 100.00% 51%| 28.75% 100.00% 57% 31.25% 100.00% 55%| 35.00% 100.00% 52%| 43.75% 100.00% 45%| 38.75% 100.00% 49%| 40.00% 100.00% 48%| 42.50% 100.00% 46%
10 | 03 | 6429% 100.00% 25%| 47.14% 100.00% 37%| 68.57% 100.00% 22%| 62.86% 100.00% 26%| 58.57%  0.00% 59% 40.00% 100.00% 42%| 37.14% 100.00% 44%| 62.86% 100.00% 26%
04 | 9500% 10000%  3%| 66.67% 100.00% 20%| 73.33% 100.00% 16%| 90.00% 100.00%  6%| 93.33% 100.00%  4%| 66.67% 100.00% 20%| 95.00% 100.00%  3%| 90.00% 100.00% 6%
01 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
: 0.1 | 2444%  000% 78% 20.00%  000% 82% 23.33%  000% 79% 20.00%  0.00% 82%| 24.44%  000% 78% 20.00%  0.00% 82% 22.22% 0.00% 80% 22.22%  0.00% 80%
02 | 2000% 000% 84% 16.25%  000% 87% 16.25%  000% 87% 16.25%  000% 87%| 13.75%  0.00% 89% 13.75%  0.00% 89% 13.75%  0.00% 89% 17.50%  0.00% 86%
5 03| 2571% 000% 82% 27.14% 000% 81% 3857%  000% 73% 28.57%  000% 80% 2000%  000% 86% 21.43%  000% 85% 21.43%  000% 85% 2571%  000% 82%
04 | 11.67% 000% 93% 23.33%  000% 86% 11.67%  000% 93% 26.67%  000% 84%| 18.33%  000% 89% 16.67%  0.00% 90% 10.00%  0.00% 94% 28.33%  0.00% 83%
100 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 30.00% ~ 0.00% 73%| 26.67%  0.00% 76% 30.00%  0.00% 73%| 27.78%  0.00% 75% 33.33%  0.00% 70% 21.11%  0.00% 81% 31.11%  0.00% 72% 27.78%  0.00%  75%
02 | 2500% 000% 80% 2000% 000% 84% 2750%  000% 78%| 3250%  000% 74%| 2750%  0.00% 78% 26.25%  0.00% 79% 31.25%  0.00% 75% 40.00%  0.00% 68%
10 | 03 | 31.43%  000% 78% 22.86% 0.00% 84% 22.86%  0.00% 84% 47.14%  000% 67% 14.29%  0.00% 90% 15.71%  0.00% 89% 17.14%  000% 88% 37.14%  000% 74%
04 | 4333%  000% 74% 38.33%  000% 77% 1500%  000% 91% 5500%  000% 67% 13.33%  000% 92% 28.33%  0.00% 83% 80.00%  0.00% 52% 55.00%  0.00% 67%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 2333%  000% 79% 20.00% 20.00% 80% 2556%  0.00% 77% 22.22% 10.00% 79% 2556%  0.00% 77% 17.78% 20.00% 82% 22.22%  0.00% 80% 21.11%  0.00% 81%
02 | 16.25% 100.00% 67% 17.50% 100.00% 66% 16.25% 100.00% 67%| 17.50% 100.00% 66%| 25.00% 100.00% 60% 16.25% 100.00% 67% 23.75% 100.00% 61% 18.75% 100.00%  65%
5 03 | 32.86% 100.00% 47%| 28.57% 100.00% 50% 32.86% 100.00% 47%| 30.00% 100.00% 49%| 30.00% 100.00% 49%| 21.43% 10000% 55% 30.00% 100.00% 49%| 24.29% 100.00% 53%
04 | 28.33% 10000% 43%| 20.00% 100.00% 48%| 28.33% 100.00% 43%| 23.33% 100.00% 46%| 23.33% 100.00% 46%| 18.33% 100.00% 49%| 25.00% 100.00% 45%| 18.33% 100.00% 49%
10 05 | 46.00% 100.00% 27%| 4200% 100.00% 29%| 44.00% 100.00% 28%| 44.00% 100.00% 28%| 38.00% 100.00% 31%| 30.00% 100.00% 35%| 38.00% 100.00% 31%| 36.00% 100.00% 32%
0.1 | 730.00% ~ 0.00% 73%| 26.67% 100.00% 66% 31.11% 50.00% 67% 27.78% 90.00% 66%| 30.00% 100.00% 63% 22.22% 100.00% 70% 33.33% 20.00% 68% 27.78% 100.00%  65%
02 | 28.75% 100.00% 57% 20.00% 100.00% 64% 28.75% 100.00% 57%| 28.75% 100.00% 57%| 40.00% 100.00% 48%| 28.75% 100.00% 57% 37.50% 100.00% 50% 35.00% 100.00%  52%
10 | 03 | 3571% 100.00% 45%| 25.71% 100.00% 52% 3857% 100.00% 43%| 30.00% 100.00% 49%| 24.29% 33.33% 73% 21.43% 100.00% 55% 25.71% 13.33% 78% 21.43% 100.00% 55%
04 | 4000% 10000% 36%| 33.33% 100.00% 40%| 38.33% 100.00% 37%| 38.33% 100.00% 37%| 31.67% 100.00% 41%| 20.00% 100.00% 48%| 33.33% 100.00% 40%| 25.00% 100.00% 45%
1 05 | 4400% 10000% 28%| 4200% 100.00% 29%| 44.00% 100.00% 28%| 42.00% 100.00% 29%| 38.00% 100.00% 31%| 22.00% 100.00% 39%| 38.00% 100.00% 31%| 30.00% 100.00% 35%
0.1 | 24.44%  000% 78% 20.00%  000% 82% 26.67%  000% 76% 20.00%  0.00% 82%| 24.44%  000% 78% 20.00%  0.00% 82% 23.33%  0.00% 79% 22.22%  0.00% 80%
02 | 16.25%  000% 87% 1500%  000% 88% 16.25%  000% 87% 16.25%  0.00% 87%| 1500%  000% 88% 13.75%  0.00% 89% 13.75%  0.00% 89% 13.75%  0.00% 89%
5 03| 2429% 000% 83% 24.29% 000% 83% 21.43% 000% 85% 25.71%  000% 82% 2000% 000% 86% 17.14%  000% 88%| 1857%  000% 87% 2286%  000% 84%
04 | 11.67%  000% 93% 1500%  000% 91% 11.67%  000% 93% 1500%  000% 91%| 10.00%  0.00% 94% 13.33%  0.00% 92% 13.33%  0.00% 92% 15.00%  0.00% 91%
100 05 | 100.00% 100.00%  0%| 54.00% 100.00% 23%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 34.00% 100.00% 33%| 100.00% 100.00%  0%| 32.00% 100.00% 34%| 100.00% 100.00% 0%
0.1 | 30.00% ~ 0.00% 73%| 26.67%  0.00% 76% 28.89%  0.00% 74%| 27.78%  0.00% 75% 26.67%  0.00% 76% 21.11%  0.00% 81% 30.00%  0.00% 73% 2556%  0.00% 77%
02 | 2500% 000% 80% 17.50%  000% 86% 23.75%  000% 81%| 27.50%  000% 78%| 28.75%  000% 77% 23.75%  0.00% 81% 28.75%  0.00% 77% 32.50%  0.00% 74%
10 | 03 | 21.43%  000% 85% 17.14%  0.00% 88% 20.00%  0.00% 86% 2571%  000% 82%| 17.14%  000% 88% 11.43%  000% 92% 15.71% 000% 89% 21.43%  000% 85%
04 | 2000% 000% 88% 2000% 000% 88% 16.67%  000% 90% 3500%  000% 79%| 10.00%  0.00% 94% 1500%  0.00% 91% 13.33%  0.00% 92% 23.33%  0.00% 86%
05 | 4200% 100.00% 29%| 44.00% 100.00% 28%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 36.00% 100.00% 32%| 52.00% 100.00% 24%| 96.00% 100.00%  2%| 100.00% 100.00% 0%
0.1 | 2333%  000% 79% 20.00%  000% 82% 2333%  000% 79% 21.11%  000% 81% 24.44%  000% 78% 20.00%  0.00% 82% 23.33%  0.00% 79% 21.11%  0.00% 81%
02 | 2000% 000% 84% 13.75% 1000% 87% 18.75%  000% 85%| 16.25%  500% 86%| 16.25% 10.00% 85% 13.75% 1500% 86% 18.75%  500% 84% 13.75% 15.00%  86%
5 03 | 2429% 53.33% 67% 22.86% 90.00% 57% 24.29% 56.67% 66% 24.29% 80.00% 59%| 2000% 53.33% 70%| 1857% 83.33% 62% 2000% 56.67% 69% 1857% 80.00%  63%
04 | 11.67% 5000% 73% 11.67% 6500% 67% 11.67% 2000% 85% 11.67% 5500% 71%| 11.67% 5250% 72% 10.00% 77.50% 63% 11.67% 37.50% 78% 11.67% 60.00% 69%
10 05 | 2400% 9800% 39%| 2200% 98.00% 40%| 26.00% 98.00% 38%| 24.00% 98.00% 39%| 14.00% 86.00% 50% 10.00% 92.00% 49%| 14.00% 88.00% 49%| 10.00% 88.00% 51%
0.1 | 31.11% " 000% 72%| 2556%  0.00% 77% 31.11%  000% 72%| 27.78%  0.00%  75% 30.00%  0.00% 73% 21.11% 10.00% 80% 33.33%  0.00% 70% 24.44%  0.00%  78%
02 | 2500% 000% 80% 18.75%  000% 85% 28.75%  000% 77% 23.75%  000% 81%| 36.25%  000% 71% 23.75%  0.00% 81% 35.00%  0.00% 72% 31.25%  0.00% 75%
10 | 0.3 | 2429%  000% 83% 17.14% 23.33% 81% 22.86%  3.33% 83% 1857%  3.33% 86%| 21.43%  000% 85% 10.00%  6.67% 91% 21.43%  000% 85% 18.57%  000% 87%
04 | 2500% 500% 83% 1500% 80.00% 59% 2500%  7.50% 82%| 23.33% 1500% 80%| 16.67%  250% 89% 10.00% 30.00% 82% 16.67%  250% 89% 15.00%  7.50%  88%
5 05 | 1800% 4400% 69% 16.00% 94.00% 45%| 20.00% 42.00% 69% 18.00% 70.00% 56%| 18.00% 14.00% 84% 10.00% 86.00% 52% 18.00% 16.00% 83% 14.00% 36.00% 75%
0.1 | 2222% 000% 80% 20.00%  000% 82% 23.33%  000% 79% 20.00%  0.00% 82%| 24.44%  0.00% 78% 20.00%  0.00% 82% 23.33%  0.00% 79% 22.22%  0.00% 80%
02 | 16.25%  000% 87% 1500%  000% 88%| 16.25%  000% 87% 16.25%  0.00% 87%| 13.75%  0.00% 89% 13.75%  0.00% 89% 13.75%  0.00% 89% 13.75%  0.00% 89%
5 03| 2429% 000% 83% 21.43% 000% 85% 25.71%  000% 82% 24.29%  000% 83% 21.43% 000% 85% 1571%  000% 89% 2000%  000% 86% 21.43%  000% 85%
04 | 11.67%  000% 93% 11.67%  000% 93% 11.67%  000% 93% 11.67%  000% 93%| 11.67%  000% 93% 10.00%  0.00% 94% 10.00%  0.00% 94% 10.00%  0.00% 94%
100 05 | 2400% 96.00% 40%| 16.00% 100.00% 42%| 26.00% 92.00% 41%| 20.00% 98.00% 41%| 14.00% 78.00% 54% 10.00% 98.00% 46%| 14.00% 76.00% 55% 12.00% 94.00% 47%
0.1 | 730.00% " 0.00% 73%| 26.67%  0.00% 76% 31.11%  000% 72%| 27.78%  0.00% 75%| 30.00%  0.00% 73% 21.11%  0.00% 81% 32.22%  0.00% 71% 24.44%  0.00%  78%
02 | 2750%  000% 78%| 16.25%  000% 87% 2500%  000% 80% 21.25%  000% 83%| 31.25%  000% 75% 20.00%  0.00% 84% 3500%  0.00% 72% 27.50%  0.00% 78%
10 | 0.3 | 20.00%  0.00% 86% 17.14%  0.00% 88% 21.43%  0.00% 85% 20.00% 0.00% 86%| 18.57% 000% 87% 857%  000% 94% 17.14%  000% 88% 18.57%  000% 87%
04 | 2333%  000% 86% 16.67%  000% 90% 20.00%  000% 88%| 23.33%  000% 86% 10.00%  0.00% 94% 10.00%  0.00% 94% 13.33%  0.00% 92% 15.00%  0.00% 91%
05 | 18.00% 60.00% 61% 1400% 10000% 43%| 18.00% 58.00% 62% 16.00% 80.00% 52%| 18.00% 2400% 79% 10.00% 9800% 46%| 800% 76.00% 58% 10.00% 54.00% 68%)




BlT2 Skew-THHT—4 [EHE1 $ABEJ0]

ﬂ‘ﬂfg ShiE T ym,ﬂgl FE# (skewness) 5 E#H (skewness) 10
Egﬁ HE 0% EE HF TR EUREDITEER A hR HF T EEEMEE EUREDITER HF TR EUREDITEER A hR HhFFREERMER EUREDITAR
5 b o |REHE] WhE RHE|RRHE WhE RHE|RRHE WhE RHE|RRHE mhE RbEERHE RhE RHEBRHE RhE RHE|RRHE RhE RHE|RRHE RhE RHE
_ o 5 o | oo 7% 24.00% - 76% 29.00% — 71%  28.00% - 72%| 33.00% - 67% 25.00% — 75%  32.00% - 68% 27.00% — 73%
10 31.00% - 69%| 22.00% — 78%|  31.00% — 69%| 28.00% — 72%|  49.00% — 51%|  25.00% — 75%|  48.00% — 52%| 40.00% — 60%
01 | 2444% 000% 78% 2333%  000% 79% 2222%  000% 80% 23.33%  000% 79% 23.33%  000% 79% 16.67%  000% 85% 21.11%  000% 81% 18.89%  0.00% 83%
02 | 21.25% 10000% 63% 2250% 100.00% 62% 26.25%  000% 79%| 26.25% 100.00% 59%| 27.50%  0.00% 78% 25.00% 100.00% 60% 25.00% 100.00% 60% 25.00% 100.00% 60%
5 03| 2857% 10000% 50% 37.14% 100.00% 44%| 32.86% 100.00% 47%| 50.00% 100.00% 35%| 65.71% 100.00% 24%| 42.86% 100.00% 40%| 51.43% 100.00% 34%| 4857% 100.00% 36%
04 | 66.67% 10000% 20%| 63.33% 100.00% 22%| 80.00% 100.00% 12%| 73.33% 100.00% 16%| 90.00% 100.00%  6%| 61.67% 100.00% 23%| 66.67% 100.00% 20%| 71.67% 100.00% 17%
10 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 36.67%  0.00% 67% 21.11% 100.00% 71% 40.00%  0.00% 64% 36.67% 100.00% 57%| 34.44% 100.00% 59% 23.33% 100.00% 69% 34.44% 100.00% 59% 31.11% 100.00%  62%
02 | 3500% 100.00% 52% 30.00% 100.00% 56%| 33.75% 100.00% 53%| 4250% 100.00% 46%| 36.25% 100.00% 51% 30.00% 100.00% 56% 45.00% 100.00% 44%| 37.50% 100.00% 50%
10 | 03 | 61.43% 100.00% 27%| 35.71% 100.00% 45%| 54.29% 100.00% 32%| 62.86% 100.00% 26%| 52.86%  0.00% 63% 41.43% 100.00% 41%| 38.57% 100.00% 43%| 5857% 100.00% 29%
04 | 9833% 10000% 1% 70.00% 100.00% 18%| 73.33% 100.00% 16%| 93.33% 100.00%  4%| 98.33% 100.00%  1%| 68.33% 100.00% 19%| 73.33% 100.00% 16%| 93.33% 100.00% 4%
01 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
: 01 | 2333% 000% 79% 2333%  000% 79% 23.33%  000% 79% 23.33%  000% 79% 17.78%  000% 84% 16.67%  0.00% 85% 18.89%  0.00% 83% 16.67%  0.00% 85%
02 | 2250% 000% 82% 2250%  000% 82% 23.75%  000% 81%| 23.75%  000% 81%| 21.25%  000% 83% 2250%  0.00% 82% 21.25%  0.00% 83% 23.75%  0.00% 81%
5 03| 1571% 000% 89% 1571% 000% 89% 15.71%  000% 89% 27.14%  000% 81% 27.14%  000% 81% 24.29%  000% 83% 17.14%  000% 88%| 2857%  000% 80%
04 | 16.67%  000% 90% 26.67%  000% 84% 13.33%  000% 92% 40.00%  000% 76%| 13.33%  000% 92% 26.67%  0.00% 84% 13.33%  0.00% 92% 28.33%  0.00% 83%
100 05 | 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 34.44% "~ 000% 69% 16.67%  0.00% 85% 37.78%  0.00% 66% 34.44%  0.00% 69% 33.33%  0.00% 70% 17.78%  0.00% 84% 32.22%  0.00% 71% 28.89%  0.00%  74%
02 | 1750%  000% 86% 17.50%  000% 86% 2500%  000% 80% 38.75%  0.00% 69%| 2250%  0.00% 82% 18.75%  0.00% 85% 25.00%  0.00% 80% 32.50%  0.00% 74%
10 0 03 | 1857%  000% 87% 2429%  0.00% 83% 22.86% 0.00% 84% 37.14%  000% 74%| 15.71% 0.00% 89% 14.29%  0.00% 90% 14.29%  000% 90% 41.43%  000% 71%
04 | 3000% 000% 82% 31.67%  000% 81% 88.33%  000% 47%| 46.67%  000% 72%| 13.33%  000% 92% 48.33%  0.00% 71% 76.67%  0.00% 54% 58.33%  0.00% 65%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 2333% 000% 79% 2333%  000% 79% 23.33%  000% 79% 23.33%  0.00% 79% 18.89%  0.00% 83% 16.67%  0.00% 85% 21.11%  0.00% 81% 16.67%  0.00% 85%
02 | 2375%  000% 81%| 21.25% 90.00% 65% 21.25% 100.00% 63%| 21.25% 8500% 66%| 2500% 100.00% 60% 21.25% 100.00% 63% 25.00% 100.00% 60% 23.75% 100.00% 61%
5 03| 2571% 000% 82% 21.43% 100.00% 55% 27.14% 100.00% 51%| 25.71% 100.00% 52%| 30.00% 100.00% 49%| 25.71% 100.00% 52% 30.00% 100.00% 49%| 25.71% 100.00% 52%
04 | 2833% 10000% 43%| 23.33% 100.00% 46%| 30.00% 100.00% 42%| 25.00% 100.00% 45%| 25.00% 100.00% 45%| 25.00% 100.00% 45%| 25.00% 100.00% 45%| 25.00% 100.00% 45%
10 05 | 30.00% 100.00% 35%| 2200% 100.00% 39%| 32.00% 100.00% 34%| 24.00% 100.00% 38%| 26.00% 100.00% 37%| 20.00% 100.00% 40%| 26.00% 100.00% 37%| 24.00% 100.00% 38%
0.1 | 736.67%  0.00% 67% 18.89% 90.00% 74%| 36.67%  0.00% 67% 32.22% 50.00% 66%| 32.22% 100.00% 61% 16.67% 100.00% 75% 3556% 100.00% 58%| 27.78% 100.00%  65%
02 | 3500% 000% 72% 18.75% 100.00% 65% 28.75% 100.00% 57%| 27.50% 100.00% 58%| 32.50% 100.00% 54% 25.00% 100.00% 60% 37.50% 100.00% 50% 27.50% 100.00% 58%
10 | 03 | 2857% 100.00% 50% 24.29% 100.00% 53% 2857% 100.00% 50% 25.71% 100.00% 52%| 25.71% 16.67% 77% 17.14% 100.00% 58%| 22.86% 100.00% 54% 22.86% 100.00% 54%
04 | 4000% 10000% 36%| 28.33% 100.00% 43%| 40.00% 100.00% 36%| 35.00% 100.00% 39%| 41.67% 100.00% 35%| 30.00% 100.00% 42%| 45.00% 100.00% 33%| 41.67% 100.00% 35%
1 05 | 4200% 10000% 29%| 34.00% 100.00% 33%| 42.00% 100.00% 29%| 42.00% 100.00% 29%| 38.00% 100.00% 31%| 24.00% 100.00% 38%| 38.00% 100.00% 31%| 34.00% 100.00% 33%
01 | 2444%  000% 78%| 2222%  000% 80% 2333%  000% 79% 2222%  000% 80% 17.78%  0.00% 84% 1556%  0.00% 86% 18.89%  0.00% 83% 16.67%  0.00% 85%
02 | 2375%  000% 81% 21.25%  000% 83% 23.75%  000% 81%| 23.75%  000% 81%| 21.25%  000% 83% 20.00%  0.00% 84% 2250%  0.00% 82% 2250% 0.00% 82%
5 03| 1571% 000% 89% 15.71% 000% 89% 18.57%  000% 87% 18.57%  000% 87% 24.29%  000% 83%| 2000%  000% 86% 2000%  000% 86% 2571%  000% 82%
04 | 1333%  000% 92% 2000%  000% 88% 18.33%  000% 89% 23.33%  000% 86% 13.33%  000% 92% 2500% 0.00% 85% 26.67% 0.00% 84% 26.67%  0.00% 84%
100 05 | 2400% 10000% 38%| 20.00% 100.00% 40%| 16.00% 100.00% 42%| 40.00% 100.00% 30%| 36.00% 100.00% 32%| 34.00% 100.00% 33%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | "3222%  000% 71%| 16.67%  0.00% 85% 36.67%  0.00% 67% 27.78%  0.00% 75% 33.33%  0.00% 70% 18.89%  0.00% 83% 27.78%  0.00% 75% 27.78%  0.00%  75%
02 | 2000% 000% 84% 1500%  000% 88% 2250%  000% 82% 2750%  000% 78%| 27.50%  0.00% 78% 20.00%  0.00% 84% 2500% 0.00% 80% 26.25%  0.00% 79%
10 0 03 | 1857%  000% 87% 17.14%  0.00% 88% 24.29%  000% 83% 2571%  0.00% 82%| 21.43% 000% 85% 11.43%  000% 92% 21.43%  000% 85% 22.86%  0.00% 84%
04 | 1333%  000% 92% 1500%  000% 91% 13.33%  000% 92% 30.00%  000% 82%| 16.67%  0.00% 90% 20.00%  0.00% 88% 20.00% 0.00% 88% 28.33%  0.00% 83%
05 | 100.00% 100.00%  0%| 34.00% 100.00% 33%| 100.00% 100.00%  0%| 98.00% 100.00% 1% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 2222% 000% 80% 2222%  000% 80% 23.33%  000% 79% 22.22%  000% 80% 17.78%  0.00% 84% 1556%  0.00% 86% 18.89%  0.00% 83% 16.67%  0.00% 85%
02 | 2375%  000% 81% 18.75% 1000% 83%| 23.75%  500% 80% 2250%  500% 81%| 23.75%  500% 80% 20.00% 30.00% 78% 20.00% 10.00% 82% 20.00% 15.00% 81%
5 03| 1571% 2000% 83% 15.71% 40.00% 77% 15.71% 26.67% 81%| 15.71% 23.33% 82% 18.57% 33.33% 77%| 17.14% 66.67% 68%| 2000% 30.00% 77% 1857% 46.67%  73%
04 | 2000% 27.50% 77%| 16.67% 77.50% 59%| 20.00% 22.50% 79%| 18.33% 60.00% 65%| 21.67% 17.50% 80% 18.33% 5500% 67% 20.00% 4500% 70% 20.00% 45.00%  70%
10 05 | 1000% 8200% 54% 800% 9200% 50% 10.00% 74.00% 58%|  8.00% 84.00% 54%| 12.00% 78.00% 55%| 12.00% 94.00% 47%| 12.00% 68.00% 60% 12.00% 82.00%  53%
0.1 | 736.67%  0.00% 67% 17.78%  0.00% 84% 37.78%  0.00% 66% 31.11%  0.00% 72%| 33.33%  0.00% 70% 1556% 10.00% 85% 34.44%  0.00% 69% 26.67%  0.00%  76%
02 | 2500% 000% 80% 16.25%  000% 87% 30.00%  000% 76% 2250%  000% 82%| 27.50%  0.00% 78% 20.00%  0.00% 84% 27.50%  0.00% 78% 23.75%  0.00% 81%
10 | 03 | 2429%  000% 83% 1857% 13.33% 83% 24.29%  0.00% 83% 1857%  0.00% 87%| 22.86%  0.00% 84% 11.43% 10.00% 89% 21.43%  000% 85% 15.71%  000%  89%
04 | 2000% 2.50% 87% 1500% 70.00% 63% 21.67%  250% 86% 16.67% 12.50% 85%| 16.67% 1500% 84% 13.33% 8500% 58% 20.00% 10.00% 84% 20.00% 32.50%  75%
5 05 | 2200% 4400% 67% 1200% 96.00% 46%| 24.00% 28.00% 74% 16.00% 78.00% 53%| 14.00% 40.00% 73%| 14.00% 90.00% 48%| 16.00% 34.00% 75% 14.00% 64.00%  61%
01 | 2222% 000% 80% 2222%  000% 80% 2222%  000% 80% 2222%  0.00% 80% 17.78%  0.00% 84% 1556%  0.00% 86% 18.89%  0.00% 83% 16.67%  0.00% 85%
02 | 2375%  000% 81% 2000%  000% 84% 2375%  000% 81%| 2250%  000% 82%| 21.25%  0.00% 83% 20.00%  0.00% 84% 2250% 0.00% 82% 21.25% 0.00% 83%
5 03| 1571% 000% 89% 15.71% 000% 89% 15.71%  000% 89% 15.71%  000% 89% 1857%  000% 87% 1857%  000% 87% 1857%  000% 87% 20.00%  000%  86%
04 | 1333%  000% 92% 18.33%  000% 89% 13.33%  000% 92% 18.33%  000% 89%| 13.33%  000% 92% 20.00%  0.00% 88% 18.33%  0.00% 89% 21.67%  0.00% 87%
100 05 | 1400% 66.00% 60% 6.00% 96.00% 49%| 1200% 72.00% 58%| 8.00% 92.00% 50%| 12.00% 68.00% 60% 10.00% 94.00% 48%| 12.00% 70.00% 59% 10.00% 88.00% 51%
0.1 | "34.44% T 000% 69% 16.67%  0.00% 85% 38.89%  0.00% 65% 26.67%  0.00% 76%| 32.22%  0.00% 71% 1556%  0.00% 86% 30.00%  0.00% 73% 26.67%  0.00%  76%
02 | 2000% 000% 84% 13.75%  000% 89% 23.75%  000% 81%| 18.75%  0.00% 85%| 26.25%  0.00% 79% 17.50%  0.00% 86% 25.00%  0.00% 80% 23.75%  0.00% 81%
10 0 03 | 2571%  000% 82% 1857%  0.00% 87% 20.00%  0.00% 86% 20.00% 0.00% 86%| 17.14%  000% 88% 10.00%  0.00% 93% 1857% 000% 87% 12.86%  000% 91%
04 | 1333%  000% 92% 1500%  000% 91% 20.00%  000% 88% 20.00%  000% 88%| 21.67% 000% 87% 13.33%  0.00% 92% 18.33%  0.00% 89% 20.00%  0.00% 88%
05 | 2000% 48.00% 66% 10.00% 98.00% 46%| 18.00% 54.00% 64% 12.00% 8400% 52%| 14.00% 68.00% 59%| 1400% 9800% 44%| 1400% 64.00% 61% 14.00% 76.00% 55%)




BlT2 Skew-THHT—4 [BEHE10 $EBRJ0]

%ﬂfg ShiE T shiE FE#H (skewness) 0 FE#H (skewness) 1
ﬁgﬁ i O T NTEIR [ EUREDITEEMDIR | HFFEEEMNER | EUREDIThR NTEIR EUREDITRERDIR |  HFFEEEMR EUREDITHR
s b o |@Emm=E k| RRHE MhE RHE RSIHE RhE R BRlE BEE mhE BibE| REdE WE[BREE MhE RUE|BREE RhE RE=
~_ o 5 o 2.00% — 1.00% 3.00% — 2.00% — 9.00% — 91%|  5.00% - 8.00% — 92%|  6.00% 94%
10 5.00% — 1.00% 5.00% — 1.00% — 12.00% - 88%|  3.00% - 12.00% - 88%|  8.00% 92%
0.1 3.33% 1.11%  0.00% 333%  0.00% 3.33%  0.00% 2.22%  0.00% 2.22% 2.22%  0.00% 222%  0.00%
0.2 1.25% 0.00%  0.00% 1.25%  0.00% 1.25%  0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%  0.00%
5 03 5.71% 5.71%| 100.00% 429%  0.00% 7.14%  100.00% 12.86%  0.00% 2.86% 1.43%  0.00% 4.29% 100.00%
04 | 2667% 63.33% 100.00% 10.00% 100.00% 60.00% 100.00% 75.00% 100.00% 15%| 63.33% 85.00% 100.00% 85.00% 100.00% 9%
10 0.5 | 92.00% 100.00% 100.00% 92.00% 100.00% 100.00% 100.00% 100.00% 100.00%  0%| 100.00% 100.00% 100.00% 100.00%: 100.00% 0%
0.1 5.56% 0.00%  0.00% 6.67%  0.00% 444%  0.00% 2.22%  0.00% NINO8H 1.11% 444%  0.00% 2.22%  0.00% IINGSH|
0.2 0.00% 0.00% 100.00% 1.25%  0.00% 2.50%  100.00% 500% 100.00% 76%|  2.50% 500%  0.00% 500% 100.00%  76%
10 1 03 | 60.00% 10.00%| 100.00% 38.57% 100.00% 57.14% 100.00% 10.00% 100.00%  63%|  7.14% 4429%  0.00% 15.71% 100.00%  59%
04 | 98.33% 65.00% 100.00% 48.33% 100.00% 98.33% 100.00% 16.67% 100.00% 50% 63.33% 18.33%| 100.00% 100.00% 100.00% 0%
01 0.5 | 100.00% 100.00% 100.00% 100.00%: 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%: 100.00%
: 0.1 3.33% 0.00%  0.00% 222%  0.00% 1.11%  0.00% 2.22%  0.00% 2.22% 2.22%  0.00% 222%  0.00%
0.2 1.25% 1.25%  0.00% 1.25%  0.00% 1.25%  0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%  0.00%
5 03 0.00% 0.00% 0.00%  0.00% 7.14%  0.00% 7.14% 0.00% 0.00%  0.00% 2.86%  0.00%
0.4 1.67% 3.33% 0.00%  0.00% 3.33%  0.00% 1.67% 1.67% 0.00%  0.00% 15.00%
100 0.5 | 98.00% 80.00% 4,00% 100.00% 92.00% 100.00% 100.00% 86.00% 4,00% 100.00% 100.00%
0.1 4.44% 1.11% 333%  0.00% 3.33%  0.00% 2.22% 1.11% 1.11% 0.00% 1.11%
0.2 0.00% 0.00% 0.00%  0.00% 1.25%  0.00% 2.50% 1.25% 2.50% 5.00%
10 | 03 1.43% 1.43% 1.43%  0.00% 12.86%  0.00% 0.00% 0.00% 0.00% 7.14%
0.4 0.00% 5.00% 85.00%  0.00% 16.67%  0.00% 90% 5.00% 0.00% - - 18.33%
05 | 52.00% 98.00% 52.00% 100.00% 100.00% 100.00% 76.00% 100.00% 76.00% 100.00%
0.1 2.22% 0.00% 333%  0.00% 222%  0.00% 2.22% 2.22% 2.22% 2.22%
0.2 1.25% 0.00% 1.25%  0.00% 1.25%  0.00% 0.00% 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 286%  3.33% 1.43% 93.33% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 0.00% 0.00% 100.00% 0.00% 100.00% 60%|  0.00% 0.00% 1.67% 0.00%
10 05 6.00% 2.00% 6.00% 100.00% 2.00% 100.00% 49%|  6.00% 6.00% 6.00% 6.00%
0.1 7.78% 0.00% 556%  0.00% 222%  0.00%MMOBH 2.22% 1.11% 3.33% 1.11%
0.2 0.00% 0.00% 1.25%  0.00% 0.00% 100.00% 80%| 5.00% 1.25% 3.75% 1.25%
10 | 03 2.86% 1.43% 1.43% 1.43% 100.00%  69%  1.43% 0.00% 1.43% 1.43%
0.4 5.00% 1.67% 6.67% 3.33% 100.00% 58%|  5.00% 0.00% 0.00% 0.00%
1 05 2.00% 0.00% 2.00% 0.00% 100.00% 6.00% 2.00% 6.00% 2.00%
0.1 3.33% 111% 3.33% 2.22%  0.00% 2.22% 2.22% 2.22% 2.22%
0.2 1.25% 1.25% 1.25% 1.25%  0.00% 0.00% 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 0.00% 1.67% 0.00%  0.00% 0.00% 0.00% 0.00% 0.00%
100 05 2.00% 2.00% 2.00% 2.00%  100.00% 6.00% 2.00% 6.00% 4.00%
0.1 4.44% 0.00% 7.78% 222%  0.00% 3.33% 1.11% 3.33% 1.11%
0.2 0.00% 0.00% 0.00% 0.00%  0.00% 3.75% 1.25% 2.50% 2.50%
10 | 03 1.43% 1.43% 1.43% 1.43% 0.00% 0.00% 1.43% 1.43%
0.4 0.00% 0.00% 0.00% 3.33% 0.00% 0.00% 0.00% 0.00%
05 0.00% 0.00% 0.00% 0.00% 4.00% 2.00% 6.00% 2.00%
0.1 3.33% 0.00% 3.33% 2.22% 2.22% 2.22% 2.22% 2.22%
0.2 1.25% 1.25% 1.25% 1.25% 0.00% 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 0.00% 1.67% 0.00% 0.00% 0.00% 0.00% 0.00%
1 05 0.00% 0.00% 0.00% 0.00% 2.00% 0.00% 2.00% 0.00%
0.1 5.56% 0.00% 5.56% 2.22% 2.22% 1.11% 3.33% 1.11%
0.2 0.00% 0.00% 0.00% 0.00% 5.00% 1.25% 3.75% 2.50%
10 | 03 1.43% 0.00% 2.86% 1.43% 1.43% 0.00% 2.86% 0.00%
0.4 0.00% 0.00% 1.67% 0.00% 0.00% 0.00% 0.00% 0.00%
5 05 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 3.33% 111% 3.33% 2.22% 2.22% 2.22% 2.22% 2.22%
0.2 1.25% 1.25% 1.25% 1.25% 0.00% 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 1.67% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
100 05 0.00% 0.00% 0.00% 0.00% 2.00% 0.00% 2.00% 0.00%
0.1 4.44% 0.00% 6.67% 2.22% 2.22% 1.11% 2.22% 1.11%
0.2 0.00% 0.00% 0.00% 0.00% 2.50% 1.25% 3.75% 2.50%
10 | 03 1.43% 0.00% 1.43% 1.43% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 0.00% 1.67% 0.00% 0.00% 0.00% 0.00% 0.00%
0.5 0.00% 0.00% 0.00% 0.00% 2.00% 0.00% 0.00% 0.00%




BlT2 Skew-THHT—4 [BEHE10 $EBRJ0]

ANE sinie 8 sinig] FEH (skewness) 5 FE H (skewness) 10
RER R on B8 ERd ] [ EUREDTEEMDM | HIFEEEMIR | EUREDITAR ZERd | EUREDTEERDMR | HFYEEMEMIR [ EUREDITHR
S b o |MERME WMhE RHE|[BRRHE MhE REE|RRIHE RhE RHE| RRHE RhE RHE|BRHE RhE REE|RKIHE RhE RHE| RRIHE RhE RHE|BRRHE
~ 10 510 5.00% — 3.00% — 4.00% — 4.00% - 3.00% — 3.00% — 3.00% — 3.00%
10 4.00% - 0.00% - 5.00% — 1.00% - 6.00% — 2.00% — 5.00% — 4.00%
0.1 3.33% 1.11%  0.00% 333%  0.00% 2.22%  0.00% 4.44%  0.00% 0.00% 3.33%  0.00% 1.11%  0.00%
0.2 2.50% 1.25%  0.00% 1.25%  0.00% 1.25%  0.00% 3.75%  0.00% 2.50% 250%  0.00% 3.75%  0.00%
5 03[ 10.00% 857%  0.00% 857%  0.00% 857%  0.00% 1.43% 100.00% 1.43% 0.00%  0.00% 286%  3.33%
04 | 11.67% 18.33% 100.00% 53.33% 100.00% 63.33% 100.00% 0.00%| 100.00% 28.33% 8.33% 100.00% 55%| 38.33% 100.00%
10 0.5 | 100.00% 100.00%, 100.00% 100.00%; 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%  0%| 100.00% 100.00%
0.1 5.56% 333%  0.00% 4.44%  0.00% 4.44%  0.00% 7.78%  0.00% 3.33% 6.67%  000% 94% 556%  0.00%
0.2 5.00% 3.75% 100.00% 8.75%  0.00% 10.00% 100.00% 2.50%  0.00% 0.00% 3.75%  0.00% 500%  0.00%
10 | 03 | 32.86% 4.29% 100.00% 3857%  0.00% 20.00%  100.00% 21.43% 100.00% 7.14% 37.14%  0.00% 74%| 22.86% 100.00%
04 |- - 70.00% 100.00%  18%|- - 96.67% 100.00% - 58.33% - - - 98.33% 100.00%
01 0.5 | 100.00% 100.00% 100.00% 100.00%: 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%  0%| 100.00% 100.00%
: 0.1 3.33% 1.11%  0.00% 333%  0.00% 1.11%  0.00% 333%  0.00% 1.11% 3.33%  0.00% 1.11%  0.00%
0.2 0.00% 1.25%  0.00% 0.00%  0.00% 1.25% 3.75%  0.00% 0.00% 500%  0.00% 1.25%  0.00%
5 03 4.29% 2.86% 0.00%  0.00% 10.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%
0.4 0.00% 0.00% 0.00%  0.00% 3.33% I 13.33%  0.00% 6.67% 0.00%  0.00% 8.33%
100 0.5 | 100.00% 88.00% 2.00%; 100.00% 94.00% | 3% 100.00% 100.00% 86.00% 4.00% 100.00% 48%| 88.00%
0.1 6.67% 2.22% 6.67%  0.00% 4.44% 4.44% 0.00% 2.22% 6.67%  000% 94% 3.33%
0.2 3.75% 2.50% 3.75%  0.00% 5.00% 2.50%  0.00% 0.00% 2.50%  0.00% 3.75%
10 | 03 2.86% 2.86% 286%  0.00% 12.86% 1.43%  0.00% 2.86% 571%  0.00% 12.86%
0.4 0.00% I 3.33% - - 25.00% 0.00%  0.00% 0.00% - - m 13.33%
05 | 60.00% 100.00% 100.00% 74.00% 100.00% 100.00% 62.00% 100.00% 98.00% 62.00%  100.00% 100.00%
0.1 333%  0.00% 1.11% 333%  0.00% 1.11% 4.44%  0.00% 0.00% 4.44%  0.00% 1.11%
0.2 1.25% 0.00% 0.00%  0.00% 0.00% 3.75%  0.00% 0.00% 3.75%  0.00% 1.25%
5 03 0.00% 1.43% 286%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%
0.4 0.00% 0.00% 0.00% 0.00% 0.00%| 100.00% 0.00% 0.00% 100.00% 0.00%
10 0.5 2.00% 2.00% 2.00% 2.00% 2.00% 100.00% 0.00% 2.00% 100.00% 2.00%
0.1 5.56% 2.22% 4.44%  0.00% 4.44% 7.78%  0.00% 2.22% 6.67%  0.00% 3.33%
0.2 3.75% 2.50% 3.75%  0.00% 3.75% 3.75%  0.00% 0.00% 3.75%  0.00% 1.25%
10 | 03 1.43% 0.00% 1.43% 1.43% 4.29%  0.00% 2.86% 4.29% 26.67% 4.29%
0.4 5.00% 1.67% 5.00% 3.33% 1.67%  0.00% 0.00% 0.00% 100.00% 0.00%
1 0.5 4.00% 0.00% 8.00% 4.00% 2.00% 100.00% 0.00% 2.00%_100.00% 2.00%
0.1 3.33% 1.11% 2.22% 1.11% 333%  0.00% 1.11% 3.33%  0.00% 1.11%
0.2 0.00% 0.00% 0.00% 0.00% 250%  0.00% 0.00% 1.25%  0.00% 1.25%
5 03 0.00% 0.00% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%
0.4 0.00% 0.00% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%
100 0.5 2.00% 0.00% 2.00% 0.00% 2.00% 100.00% 0.00% 2.00% 100.00% 0.00%
0.1 4.44% 2.22% 4.44% 3.33% 6.67%  0.00% 2.22% 6.67%  0.00% 3.33%
0.2 3.75% 1.25% 3.75% 3.75% 1.25%  0.00% 0.00% 1.25%  0.00% 0.00%
10 | 03 2.86% 1.43% 2.86% 2.86% 1.43%  0.00% 1.43% 286%  0.00% 4.29%
0.4 0.00% I 0.00% 0.00% 3.33% 0.00%  0.00% 0.00% I 0.00%  0.00% 0.00%
0.5 6.00% 100.00% 0.00% 6.00% 2.00% 2.00% 100.00% 0.00% 100.00% 2.00%_100.00% 0.00%
0.1 2.22%  0.00% 1.11% 2.22% 1.11% 4.44%  0.00% 1.11%  0.00% 3.33%  0.00% 1.11%
0.2 1.25%  0.00% 0.00% 0.00% 0.00% 250%  0.00% 0.00%  0.00% 250%  0.00% 1.25%
5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%  3.33% 0.00%  3.33% 0.00%
0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%  2.50% 0.00% 0.00%
10 0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%  44.00% 0.00% 0.00%
0.1 6.67% 2.22% 5.56% 3.33% 5.56% 2.22%  0.00% 7.78% 3.33%
0.2 5.00% 1.25% 6.25% 3.75% 2.50% 0.00%  0.00% 2.50% 0.00%
10 | 03 2.86% 0.00% 2.86% 2.86% 5.71% 1.43%  0.00% 5.71% 2.86%
0.4 1.67% 0.00% 1.67% 0.00% 0.00% 0.00%  5.00% 0.00% 0.00%
5 0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%  30.00% 0.00% 0.00%
0.1 2.22% 1.11% 2.22% 1.11% 4.44% 2.22%  0.00% 3.33% 1.11%
0.2 0.00% 0.00% 0.00% 0.00% 2.50% 0.00%  0.00% 2.50% 1.25%
5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00%
0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00%
100 0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%  56.00% 0.00% 0.00%
0.1 6.67% 2.22% 5.56% 3.33% 5.56% 2.22%  0.00% 7.78% 3.33%
0.2 3.75% 1.25% 3.75% 3.75% 2.50% 0.00%  0.00% 1.25% 0.00%
10 | 03 1.43% 1.43% 1.43% 1.43% 2.86% 1.43%  0.00% 2.86% 2.86%
0.4 0.00% 0.00% 3.33% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00%
0.5 2.00% 0.00% 0.00% 0.00% 0.00% 0.00% _62.00% 0.00% 0.00%




BlT2 Skew-THHT—42 [BHEIN F8EI0]

%ﬂfg ShiE T shiE E#H (skewness) 0 FE#H (skewness) 1
Egﬁ EE oN BE HT 5 [ EUREDITEERAI | HFFEEEMA | EUREDIT R hT5HR | EUREDITEERVIE | HFFEEEMAE | EUREDITRR
6 b o |BBm= HE|RREE MAE RHE| BREE MAE REE RREHE WhE RHE RERHE RWE REE| BREE BRRHE WhE REE| REHE
_ o015 o 0.00% - 0.00% 0.00% - 0.00% - 0.00% - 0.00% 0.00% - 0.00%
10 0.00% - 0.00% 0.00% - 0.00% - 1.00% - 0.00% 1.00% - 0.00%
0.1 0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%  0.00%
02 | 0.00% 000%  0.00% 000%  0.00% 0.00%  0.00% 000%  0.00% 0.00% 000%  0.00% 0.00%  0.00%
5 03| 143% 0.00% 100.00% 286%  0.00% 0.00% 100.00% 286%  0.00% 0.00% 143%  0.00% 0.00% 100.00%
04 | 63.33% 55.00% 100.00% 65.00% 100.00% 75.00%  100.00% 1.67%| 100.00% 13.33% 3.33% 100.00% 73.33% 100.00%
10 05 | 90.00% 96.00% _100.00% 90.00% _100.00% 100.00% 100.00% 100.00%_100.00% 100.00% 100.00% _100.00% 100.00% _100.00%
0.1 0.00% 0.00% ~ 0.00% 222%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00% T11% 0.00% 111% 0.00%
02 | 0.00% 0.00% 100.00% 000%  0.00% 0.00% 100.00% 0.00%  0.00% 0.00% 1.25%  0.00% 0.00% 100.00%
10 03 | 0.00% 0.00% 100.00% 12.86%  0.00% 15.71%| 100.00% 0.00%  0.00% 0.00% 4571%  0.00% 11.43% 100.00%
04 | 40.00% 70.00% 100.00% 36.67% 100.00% 100.00%| 100.00% - 70.00% - - 98.33% 100.00%
01 05 | 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%  100.00% 100.00% 100.00% 100.00% 100.00% 100.00%
: 0.1 0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%
02 | 0.00% 000%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00% 000%  0.00% 0.00%
5 03| 000% 0.00% 0.00%  0.00% 0.00%  0.00% 0.00% 0.00% 000%  0.00% 1.43%
04 | 000% 0.00% 000%  0.00% 0.00%  0.00% 0.00% 0.00% 000%  0.00% 0.00%
100 05 | 98.00% 88.00% 2.00%_100.00% 94.00% 100.00% 100.00% 92.00% 0.00% 100,00% 100.00%
0.1 0.00% 0.00% 0.00%  0.00% 0.00%  0.00% 0.00% 0.00% 0.00% ~ 0.00% 0.00%
02 | 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00% 0.00% 0.00%
10 03 | 0.00% 0.00% 0.00% 1.43% 0.00% 0.00% 0.00% 0.00%
04 | 000% 0.00% - 1.67% 0.00% 1.67% - - 5.00%
05 | 100.00% 100.00% s 0% 68.00% 100.00% 76.00% 100.00% 98.00% 100.00%
0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
02 | 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 000%  0.00%
5 03| 000% 0.00% 96.67% 0.00% 0.00%  90.00% 0.00% 0.00% 0.00% 0.00% 56.67%
04 | 0.00% 0.00% 100.00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% 0.00% 100.00%
10 05 | 000% 0.00% 100,00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% 0.00%:_100.00%
0.1 0.00% 0.00% ~ 0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00% 0.00%  0.00%
02 | 0.00% 0.00%  30.00% 0.00% 0.00%  25.00% 0.00% 0.00% 0.00% 000%  5.00%
10 03 | 0.00% 0.00% 100.00% 0.00% 0.00% 100.00% 0.00% 0.00% 000% 63.33% 0.00% 100.00%
04 | 000% 0.00% 100.00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% 100.00% 0.00% 100.00%
1 05 | 0.00% 0.00% 100.00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% 100.00% 0.00% 100.00%
0.1 0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 0.00%  0.00%
02 | 0.00% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 000%  0.00% 000%  0.00%
5 03| 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 000%  0.00% 000%  0.00%
04 | 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 000%  0.00% 0.00%  0.00%
100 05 | 000% 0.00% 100,00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% 100,00% 0.00%: 100.00%
0.1 0.00% 0.00% ~ 0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00% ~ 0.00% 0.00%  0.00%
02 | 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 000%  0.00% 000%  0.00%
10 03 | 0.00% 000%  0.00% 0.00% 000%  0.00% 0.00% 0.00% 0.00%  0.00% 0.00%  0.00%
04 | 000% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 000%  0.00% 0.00%  0.00%
05 | 0.00% 0.00% 100.00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% 100.00% 0.00% 100.00%
0.1 0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 0.00%  0.00%
02 | 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 000%  0.00%
5 03| 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 05 | . 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
02 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 03 | 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 05 | 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
02 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03| 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
100 05 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
02 | 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 03 | 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
05 | 000% 000% 000% 0.00% 0.00% 000% 000% 000%




BlT2 Skew-THHT—42 [BHEIN F8EI0]

%ﬂfg ShiE T ym,ﬂgl FE# (skewness) 5 E#H (skewness) 10
Egﬁ EE oN BE HT5HR | EUREDITEERAI | HFFEEEME | EUREDIT R N5 [ EUREDITEERVIE | HFFEEEMA | EUREDIT kR
6 p o |mmm= HE|RRAE MAE RIEE| BRRHE MAE RHE|RREE BREHE WhE RUE| REHE BRRHE WhE REE| REHE
_ o015 o 0.00% - 0.00% 0.00% - 0.00% 0.00% - 0.00% - 0.00% - 0.00%
10 1.00% - 0.00% 0.00% - 0.00% 0.00% - 0.00% - 0.00% - 0.00%
0.1 0.00% 0.00%  0.00% 0.00% 0.00%  0.00% T11%  0.00% T11% T11% T11%  0.00%
02 | 000% 000%  0.00% 0.00% 000%  0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00%
5 03] 000% 1.43%  0.00% 10.00% 1.43%  0.00% 1.43%| 100.00% 1.43% 4.29% 1.43% 100.00%
04 | 21.67% 16.67% 100.00% 5.00% 28.33%| 100.00% 5.00% 100.00% 21.67% 1.67% 100.00% 41.67% 100.00%
10 05 | 100.00% 100.00% _100.00% 100.00% 100.00% 100.00% 100.00%|_100.00% 100.00% 100.00% _100.00% 100.00% _100.00%
0.1 1.11% 0.00% ~ 0.00% 1.11% 111% " 0.00% 0.00%  0.00% 0.00% 0.00% ~ 0.00% 0.00%  0.00%
02 | 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00%  0.00% 0.00% 000%  0.00% 0.00% 100.00%
10 03| 4.20% 0.00% 100.00% 10.00% 0.00% 100.00% 5.71% 100.00% 0.00% 12.86%  0.00% 2.86% 100.00%
04 |- - 18.33% 100.00% 83.33% 90.00% 100.00% 20.00%| 100.00% 20.00% - - 81.67% 100.00%
01 05 | 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%
: 0.1 0.00% 0.00%  0.00% 0.00% 0.00%  0.00% T11%  0.00% T11% T11%  0.00% T11%  0.00%
02 | 000% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%  0.00%
5 03| 000% 0.00% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00%
04 | 000% 0.00% 0.00% 5.00% 0.00% 0.00% 000%  0.00% 6.67%
100 05 | 98.00% 92.00% 2.00% 100.00% 100.00% 90.00% 4.00% 100,00% 92.00%
0.1 1.11% 0.00% 1.11% 111% 0.00% 0.00% 0.00% ~ 0.00% 0.00%
02 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00%
10 03| 000% 0.00% 8.57% 0.00% 0.00% 0.00% 0.00%  0.00% 1.43%
04 | 000% 000% O - 3.33% 0.00% 3.33% - - 5.00%
05 | 100.00% 100.00% 100.00%  0%| 40.00% 100.00% 100.00% 58.00% 100.00% 64.00% 100.00% 100.00%
0.1 0.00% 0.00% 0.00% 0.00% T11% T11% T11%  0.00% T11%
02 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00%
5 03| 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%  0.00% 0.00%
04 | 000% 0.00% 0.00% 0.00% 97.50% 0.00% 0.00% 0.00% 100.00% 0.00% 100.00%
10 05 | 000% 0.00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% 100,00% 0.00%:100.00%
0.1 1.11% 0.00% 1.11% 111% 0.00% 0.00% 0.00% 0.00% ~ 0.00% 0.00%  0.00%
02 | 000% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 0.00%  0.00%
10 03| 000% 0.00% 26.67% 0.00% 0.00%  40.00% 0.00% 0.00% 0.00% 100.00% 0.00% 100.00%
04 | 000% 0.00% 100.00% 0.00% 0.00% 100.00% 0.00% 0.00% 1.67% 100.00% 0.00% 100.00%
1 05 | 000% 0.00% 100.00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% _ 98.00% 0.00% 100.00%
0.1 0.00% 0.00%  0.00% 0.00% 0.00%  0.00% T11% T11% T11%  0.00% T11%  0.00%
02 | 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 000%  0.00%
5 03| 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 0.00%
04 | 000% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 000%  0.00% 0.00%
100 05 | 000% 0.00% 100,00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% 100.00% 0.00%
0.1 1.11% 0.00% ~ 0.00% 1.11% 0.00%  0.00% 0.00% 0.00% 0.00% ~ 0.00% 0.00%
02 | 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 0.00%
10 03| 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 0.00%
04 | 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 000%  0.00% 0.00%
05 | 0.00% 0.00% 100.00% 0.00% 0.00% 100.00% 0.00% 0.00% 0.00% _100.00% 0.00%
0.1 0.00% 0.00%  0.00% 0.00% 0.00%  0.00% T11% T11% T11%  0.00% T11%
02 | 000% 000%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 0.00%
5 03] 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 05 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% _50.00% 0.00% 0.00%
0.1 1.11% 0.00% 2.22% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00%
02 | 000% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00%
10 03| 000% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00%
04 | 000% 0.00% 0.00% 0.00% 0.00% 000%  2.50% 0.00% 0.00%
5 05 | 000% 0.00% 0.00% 0.00% 0.00% 000%  22.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00% 0.00% T11% T11%  0.00% T11% T11%
02 | 000% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00%
5 03| 000% 0.00% 0.00% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00%
04 | 000% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00%
100 05 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% _56.00% 0.00% 0.00%
0.1 1.11% 0.00% 1.11% 1.11% 0.00% 0.00%  0.00% 0.00% 0.00%
02 | 000% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00%
10 03| 000% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00%
04 | 000% 0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00%
05| 000% 0.00% 0.00% 000% 000% 000% 42.00% 000% 000%




BlT2 Skew-THHT—42 [EHHE1 $ARJ0.4]

ﬂ‘ﬂfg ANl TH% ShiE E H (skewness) 0 EH (skewness) 1
Egﬁ B oM #E A EUREDITEER R HTFEEEMNR EUREDITHR Vi EUREDITEER R HFT 5 EEEMNR EUREDITHR
S e o |BRHE RhE RBE|BREE RhE RBE| SREE RAE REE| BRIEE RhE RUE|BREE MhE RLE|[BREE MhE REE|BREE RhE RUE|BREE RhE RIBE
_ o 5 o | 2300%- 77%|  22.00% - 78%| 24.00% - 76%| 23.00% - T7%|  29.00% - 71%|  29.00% — 71%|  29.00% — 71%|  30.00% - 70%
10 31.00% — 69%| 22.00% — 78%| 34.00% - 66%| 31.00% — 69%| 38.00% — 62%| 27.00% — 73%| 39.00% — 61%| 33.00% — 67%
01 | 21.11% 10000% 71% 18.89%  000% 83% 21.11% 10000% 71%| 24.44%  000% 78%| 27.78% 90.00% 66% 27.78%  0.00% 75% 26.67%  0.00% 76% 27.78%  000% 75%
0.2 | 22.50% 100.00% 62% 2500% 100.00% 60% 2250% 100.00% 62% 25.00% 100.00% 60%| 23.75% 100.00% 61% 28.75% 100.00% 57%| 26.25% 100.00% 59% 31.25%  0.00%  75%
5 03 | 22.86% 10000% 54% 41.43% 10000% 41%| 24.29% 10000% 53%| 44.29% 10000% 39%| 57.14% 100.00% 30%| 44.29% 100.00% 39%| 57.14% 100.00% 30%| 45.71% 100.00% 38%
04 | 8500% 10000%  9%| 71.67% 10000% 17%| 86.67% 10000%  8%| 83.33% 100.00% 10%| 66.67% 100.00% 20%| 56.67% 100.00% 26%| 75.00% 100.00% 15%| 73.33% 100.00% 16%
10 05 | 100.00% 100.00% %] 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 2556%  000% 77% 2000% 100.00% 72% 24.44%  000% 78% 23.33%  000% 79%| 31.11%  000% 72% 23.33% 100.00% 69%| 31.11% 100.00% 62% 32.22%  0.00% 71%
0.2 | 3500% 10000% 52% 38.75% 100.00% 49%| 35.00% 100.00% 52%| 46.25% 100.00% 43%| 32.50% 100.00% 54% 30.00% 100.00% 56% 31.25% 100.00% 55% 38.75% 100.00% 49%
10 03 | 60.00% 100.00% 28%| 45.71% 100.00% 38%| 61.43% 100.00% 27%| 60.00% 100.00% 28%| 71.43% 100.00% 20%| 55.71% 100.00% 31%| 72.86% 100.00% 19%| 71.43% 100.00% 20%
04 | 9000% 100.00% 6% 6500% 100.00% 21%| 88.33% 100.00%  7%| 83.33% 100.00% 10%| 93.33% 100.00%  4%| 58.33% 100.00% 25%| 70.00% 100.00% 18%| 86.67% 100.00% 8%
01 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
: 01 | 2333% 000% 79% 21.11% 000% 81% 2556%  000% 77% 24.44%  000% 78%| 27.78%  000% 75%| 27.78%  0.00% 75% 27.78% 0.00% 75% 27.78%  0.00% 75%
02 | 2250% 000% 82% 2375% 000% 81% 23.75%  000% 81% 23.75%  000% 81% 27.50%  000% 78%| 2500%  000% 80% 26.25%  0.00% 79% 27.50%  0.00% 78%
5 03| 2000% 000% 86% 2429% 000% 83% 20.00% 000% 86% 27.14%  000% 81% 1857%  000% 87% 21.43%  000% 85% 1857%  0.00% 87% 32.86%  0.00% 77%
04 | 1333% 000% 92% 2333% 000% 86% 13.33%  000% 92% 38.33%  000% 77% 13.33%  000% 92% 23.33%  000% 86% 11.67% 0.00% 93% 40.00%  000%  76%
100 05 | 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 100.00% 100.00% 0%
01 | 2444% 000% 78% 18.89%  000% 83% 24.44%  000% 78% 21.11%  000% 81%| 31.11%  000% 72% 16.67% 000% 85% 3444%  000% 69% 33.33%  000% 70%
02 | 3375% 000% 73% 2750% 000% 78% 33.75%  000% 73% 40.00%  000% 68% 26.25%  000% 79% 2250%  0.00% 82% 26.25%  0.00% 79% 31.25%  0.00%  75%
10 03 | 2857%  000% 80% 27.14%  000% 81% 25.71%  000% 82% 5000% 000% 65% 24.29% 000% 83% 32.86%  000% 77% 4429%  000% 69% 5571%  000% 61%
04 | 16.67%  000% 90% 3500% 000% 79% 23.33%  000% 86% 56.67%  000% 66% 20.00%  000% 88% 33.33%  000% 80% 65.00% 000% 61% 46.67% 000% 72%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 26.67% 000% 76% 18.89%  000% 83% 26.67%  000% 76% 22.22%  000% 80%| 27.78%  000% 75%| 27.78%  0.00% 75% 27.78% 0.00% 75% 27.78%  0.00% 75%
0.2 | 22.50% 100.00% 62% 2250% 100.00% 62% 2250% 100.00% 62% 2250% 90.00% 64%| 23.75% 100.00% 61% 23.75% 80.00% 65% 26.25% 85.00% 62% 26.25%  0.00%  79%
5 03| 2857% 10000% 50% 25.71% 100.00% 52% 22.86% 100.00% 54% 2571% 100.00% 52% 37.14% 100.00% 44%| 30.00% 100.00% 49%| 37.14% 100.00% 44%| 31.43% 100.00% 48%
04 | 31.67% 100.00% 41%| 23.33% 10000% 46%| 31.67% 10000% 41%| 26.67% 100.00% 44%| 26.67% 100.00% 44%| 23.33% 100.00% 46%| 28.33% 100.00% 43%| 2500% 100.00% 45%
10 05 | 3400% 100.00% 33%| 30.00% 100.00% 35%| 32.00% 100.00% 34%| 30.00% 100.00% 35%| 36.00% 100.00% 32%| 28.00% 100.00% 36%| 34.00% 100.00% 33%| 30.00% 100.00% 35%
01| 2333% 000% 79% 2000% 30.00% 79% 23.33%  000% 79% 21.11%  000% 81% 33.33%  000% 70% 20.00% 90.00% 73%| 32.22%  0.00% 71% 30.00%  000% 73%
0.2 | 36.25% 100.00% 51% 3250% 100.00% 54% 33.75% 100.00% 53% 36.25% 100.00% 51%| 31.25% 100.00% 55%| 25.00% 100.00% 60% 31.25% 100.00% 55% 30.00% 100.00%  56%
10 03 | 41.43% 100.00% 41%| 31.43% 100.00% 48%| 40.00% 100.00% 42%| 3857% 100.00% 43%| 51.43% 100.00% 34%| 31.43% 10000% 48%| 4571% 100.00% 38%| 40.00% 100.00% 42%
04 | 41.67% 9750% 36%| 30.00% 100.00% 42%| 40.00% 100.00% 36%| 35.00% 100.00% 39%| 35.00% 100.00% 39%| 26.67% 100.00% 44%| 33.33% 100.00% 40%| 30.00% 100.00% 42%
1 05 | 3800% 10000% 31%| 24.00% 10000% 38%| 40.00% 98.00% 31%| 30.00% 100.00% 35%| 46.00% 100.00% 27%| 32.00% 100.00% 34%| 46.00% 100.00% 27%| 42.00% 100.00% 29%
01 | 2333% 000% 79% 21.11% 000% 81% 2556%  000% 77% 24.44%  000% 78%| 27.78%  000% 75%| 27.78%  0.00% 75%| 27.78% 0.00% 75% 27.78%  0.00% 75%
02 | 2250% 000% 82% 2375% 000% 81% 23.75%  000% 81% 23.75%  000% 81% 26.25%  000% 79% 23.75%  000% 81% 26.25%  000% 79% 27.50%  0.00%  78%
5 03| 2000% 000% 86% 2000% 000% 86% 20.00% 000% 86% 2429%  000% 83% 2000%  000% 86% 20.00% 000% 86% 20.00% 000% 86% 22.86%  0.00% 84%
04 | 1333%  000% 92% 1500% 000% 91% 13.33%  000% 92% 21.67%  000% 87% 10.00%  000% 94% 20.00%  000% 88% 1500%  0.00% 91% 20.00%  000% 88%
100 05 | 22.00% 100.00% 39%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 12.00% 100.00% 44%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 2556% 000% 77% 17.78%  000% 84% 23.33%  000% 79% 21.11%  000% 81%| 31.11%  000% 72% 16.67% 000% 85% 3444%  000% 69% 31.11%  000% 72%
02 | 3250% 000% 74% 2250% 000% 82% 31.25%  000% 75% 3250%  000% 74%| 26.25%  000% 79% 20.00%  000% 84% 26.25%  0.00% 79% 28.75%  0.00% 77%
10 03 | 27.14%  000% 81% 2571%  000% 82% 25.71%  000% 82% 3571%  000% 75% 31.43%  000% 78% 27.14%  000% 81%| 2429%  000% 83% 3571%  000% 75%
04 | 16.67%  000% 90% 2333% 000% 86% 18.33%  000% 89% 33.33%  000% 80% 20.00%  000% 88% 2500%  000% 85% 21.67% 000% 87% 28.33%  000% 83%
05 | 100.00% 100.00% 0% 32.00% 100.00% 34%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 50.00% 100.00% 25%| 40.00% 100.00% 30%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 27.78% 000% 75% 2000%  000% 82% 26.67%  000% 76% 24.44%  000% 78%| 27.78%  000% 75%| 2556%  0.00% 77% 27.78% 0.00% 75% 27.78%  0.00% 75%
02 | 2375%  500% 80% 2375% 500% 80% 23.75%  000% 81% 23.75%  000% 81% 26.25%  000% 79% 23.75%  500% 80% 27.50%  0.00% 78% 23.75%  0.00% 81%
5 03| 2429%  667% 81% 2000% 23.33% 79% 20.00% 16.67% 81% 20.00% 16.67% 81% 20.00% 43.33% 73%| 1857% 60.00% 69% 20.00% 30.00% 77% 18.57% 50.00%  72%
04 | 1500% 4250% 74% 11.67% 82.50% 60% 15.00% 37.50% 76% 13.33% 52.50% 71%| 18.33% 32.50% 76%| 18.33% 50.00% 69% 16.67% 50.00% 70% 18.33% 4250%  72%
10 05 | 2000% 78.00% 51% 16.00% 98.00% 43%| 18.00% 76.00% 53%| 18.00% 84.00% 49%| 8.00% 90.00% 51% 4.00% 92.00% 52%  8.00% 88.00% 52%  6.00% 84.00% 55%
01 | 2444% 000% 78% 17.78%  000% 84% 23.33%  000% 79% 2222%  000% 80% 32.22%  000% 71% 18.89%  0.00% 83% 33.33%  0.00% 70% 31.11%  000% 72%
02 | 3500% 000% 72% 21.25% 000% 83% 3500%  000% 72% 31.25%  000% 75% 30.00%  000% 76% 21.25%  000% 83% 30.00%  0.00% 76% 2500%  0.00% 80%
10 03 | 31.43%  000% 78% 22.86% 30.00% 75% 28.57%  000% 80% 2857%  000% 80% 31.43%  3.33% 77% 21.43% 66.67% 65% 2857% 1000% 77%| 2571%  6.67% 80%
04 | 2667%  250% 83% 2000% 4500% 70% 28.33%  2.50% 82%| 2500%  7.50% 82%| 23.33%  500% 84% 21.67% 2250% 78%| 25.00%  250% 84% 23.33%  250%  85%
5 05 | 16.00% 14.00% 85% 12.00% 84.00% 52% 16.00% 16.00% 84% 16.00% 26.00% 79%| 20.00% 42.00% 69% 12.00% 94.00% 47%| 18.00% 48.00% 67% 16.00% 60.00%  62%
01 | 26.67% 000% 76% 22.22% 000% 80% 27.78%  000% 75% 23.33%  0.00% 79%| 27.78%  0.00% 75%| 27.78%  0.00% 75% 27.78% 0.00% 75% 27.78%  0.00% 75%
02 | 2250% 000% 82% 2375% 000% 81% 2250%  000% 82% 23.75%  000% 81% 26.25%  000% 79% 23.75%  000% 81% 27.50%  0.00% 78% 26.25%  0.00%  79%
5 03| 2000% 000% 86% 2000% 000% 86% 20.00% 000% 86% 20.00%  000% 86% 1857%  000% 87% 1857%  000% 87% 20.00%  0.00% 86% 21.43%  000% 85%
04 | 1500% 000% 91% 13.33%  000% 92% 13.33%  000% 92% 1500%  000% 91% 13.33%  000% 92% 20.00%  000% 88% 10.00%  0.00% 94% 20.00%  000% 88%
100 05 | 16.00% 68.00% 58% 1400% 96.00% 45%| 18.00% 68.00% 57% 14.00% 94.00% 46%| 8.00% 7000% 61% 4.00% 100.00% 48%| 8.00% 74.00% 59%  4.00% 88.00% 54%
01| 2333%  000% 79% 17.78%  000% 84% 23.33%  000% 79% 20.00%  000% 82%| 32.22%  000% 71% 16.67%  000% 85% 31.11%  0.00% 72% 30.00%  0.00% 73%
02 | 31.25% 000% 75% 21.25% 000% 83% 3250%  000% 74% 30.00%  000% 76% 28.75%  000% 77% 18.75%  000% 85% 26.25%  0.00% 79% 23.75%  0.00% 81%
10 03 | 22.86%  0.00% 84% 22.86%  0.00% 84% 2857%  000% 80% 2857%  000% 80% 24.29% 000% 83% 2429%  000% 83% 2429%  000% 83% 2571%  000% 82%
04 | 1500% 000% 91% 1833%  000% 89% 1500%  000% 91% 23.33%  000% 86% 21.67%  000% 87% 23.33%  000% 86% 20.00% 000% 88% 25.00%  000% 85%
05 | 16.00% 2800% 78% 8.00% 96.00% 48%| 4.00% 9800% 49%| 14.00% 48.00% 69%| 22.00% 46.00% 66%| 10.00% 98.00% 46%| 8.00% 100.00% 46%| 16.00% 76.00% 54%|




BlT2 Skew-THHT—42 [EHHE1 $ARJ0.4]

ANE s 8 o] FE# (skewness) 5 FE# (skewness) 10
Egﬁ B oM #E 5 EUREDITEER R HT 5 EEEMR EUREDITER HH5R EUREDITEER R HH T EEEMR EUREDIT AR
S e o |BBREE RhE RLE|BREE RhE RBE| SREE RAE REE| BREE RhE RUE|BREE MhE RLE|(BREE MhE REE|BREE RhE RUE|BRUE RhE RIBE
_ o 5 o | 2800w~ 72%| 23.00% - 77%|  29.00% - 71%| 28.00% - 72%|  25.00% - 75%| 19.00% — 81%| 24.00% - 76%| 20.00% - 80%
10 37.00% — 63%| 28.00% — 72%| 37.00% - 63%| 33.00% — 67%| 37.00% — 63%| 29.00% — 71%| 34.00% - 66%| 33.00% — 67%
01 | 2222% 000% 80% 2222% 000% 80% 24.44%  000% 78% 22.22%  000% 80%| 2556% 100.00% 67% 2556%  0.00% 77% 25.56% 100.00% 67% 27.78%  000% 75%
02 | 3375% 000% 73% 3250% 100.00% 54% 28.75% 100.00% 57% 32.50% 100.00% 54%| 25.00% 100.00% 60% 32.50% 100.00% 54%| 23.75% 100.00% 61% 36.25% 100.00% 51%
5 03 | 6429% 10000% 25%| 44.29% 100.00% 39%| 5571% 100.00% 31%| 4857% 100.00% 36%| 50.00% 100.00% 35%| 44.29% 100.00% 39%| 51.43% 100.00% 34%| 44.29% 100.00% 39%
04 | 8500% 10000%  9%| 60.00% 100.00% 24%| 76.67% 10000% 14%| 76.67% 100.00% 14%| 65.00% 100.00% 21%| 66.67% 100.00% 20%| 53.33% 100.00% 28%| 75.00% 100.00% 15%
10 05 | 10000% 100.00% 0% 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 3556% 10000% 58% 31.11% 100.00% 62% 36.67% 100.00% 57% 36.67% 100.00% 57%| 35.56% 100.00% 58%| 30.00% 100.00% 63% 35.56% 100.00% 58% 38.89% 100.00%  55%
02 | 51.25% 000% 59% 33.75% 100.00% 53% 30.00% 100.00% 56% 48.75% 100.00% 41%| 27.50% 100.00% 58%| 28.75% 100.00% 57% 31.25%  0.00% 75% 38.75% 100.00% 49%
10 03 | 5429%  000% 62% 41.43% 100.00% 41%| 41.43% 100.00% 41%| 57.14% 100.00% 30%| 6857% 100.00% 22%| 37.14% 100.00% 44%| 31.43% 100.00% 48%| 58.57% 100.00% 29%
04 | 96.67% 10000%  2%| 73.33% 100.00% 16%| 80.00% 100.00% 12%| 96.67% 100.00%  2%| 100.00% 100.00%  O%| 71.67% 100.00% 17%| 95.00% 100.00%  3%| 98.33% 10000% 1%
01 05 | 10000% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
: 01 | 2444% 000% 78% 2222% 000% 80% 24.44%  000% 78% 23.33%  000% 79% 30.00%  0.00% 73%| 2556%  0.00% 77% 30.00%  0.00% 73% 27.78%  000% 75%
02 | 2500% 000% 80% 26.25% 000% 79% 2500% 000% 80% 30.00%  000% 76% 2500%  000% 80% 23.75%  000% 81% 23.75%  0.00% 81% 28.75%  000% 77%
5 03| 1571% 000% 89% 2429%  000% 83% 1571%  000% 89% 2857%  000% 80% 21.43%  000% 85% 27.14%  000% 81% 21.43% 000% 85% 37.14%  000%  74%
04 | 1333% 000% 92% 26.67% 000% 84% 11.67%  000% 93% 28.33%  000% 83% 13.33%  000% 92% 28.33%  000% 83% 13.33%  000% 92% 36.67% 000% 78%
100 05 | 10000% 100.00% 0% 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 100.00% 100.00% 0%
01 | 36.67% 000% 67% 2222% 000% 80% 36.67%  000% 67% 34.44%  000% 69% 3556%  000% 68% 2556% 000% 77% 3556% 0.00% 68% 36.67% 000% 67%
02 | 2875% 000% 77% 28.75%  000% 77% 28.75%  000% 77% 36.25%  0.00% 71%| 26.25%  000% 79%| 23.75%  000% 81% 2500%  0.00% 80% 35.00%  000%  72%
10 03 | 1571% 000% 89% 1571%  000% 89% 15.71%  000% 89% 3857%  000% 73% 2571% 000% 82% 27.14%  000% 81%| 2429%  000% 83% 3857%  000% 73%
04 | 2667% 000% 84% 3833% 000% 77% 8500% 000% 49%| 51.67%  000% 69% 23.33%  000% 86% 36.67% 000% 78% 75.00%  0.00% 55% 51.67%  000% 69%
05 | 10000% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 2000% 000% 82% 2222% 000% 80% 23.33%  000% 79% 2222%  000% 80%| 27.78% 30.00% 72%| 2556%  0.00% 77% 26.67% 30.00% 73% 26.67%  0.00% 76%
02 | 3000% 10000% 56% 26.25% 100.00% 59% 2250% 100.00% 62% 28.75% 100.00% 57%| 25.00% 100.00% 60% 25.00% 100.00% 60% 23.75% 100.00% 61% 28.75% 100.00% 57%
5 03 | 3143% 10000% 48%| 31.43% 10000% 48%| 31.43% 10000% 48%| 31.43% 10000% 48%| 34.29% 100.00% 46%| 31.43% 100.00% 48%| 35.71% 100.00% 45%| 31.43% 100.00% 48%
04 | 2833% 10000% 43%| 23.33% 10000% 46%| 30.00% 100.00% 42%| 23.33% 100.00% 46%| 31.67% 100.00% 41%| 28.33% 100.00% 43%| 30.00% 100.00% 42%| 28.33% 100.00% 43%
10 05 | 3800% 100.00% 31%| 28.00% 100.00% 36%| 40.00% 100.00% 30%| 34.00% 100.00% 33%| 42.00% 100.00% 29%| 32.00% 100.00% 34%| 42.00% 100.00% 29%| 36.00% 100.00% 32%
01 | '3556% 100.00% 58% 2556% 100.00% 67% 3556% 30.00% 65% 34.44% 40.00% 65% 36.67% 60.00% 61% 28.89% 100.00% 64% 3556% 70.00% 61% 35.56% 60.00% 62%
02 | 3250% 500% 73% 26.25% 100.00% 59% 28.75% 100.00% 57% 30.00% 100.00% 56%| 28.75% 100.00% 57%| 23.75% 100.00% 61% 30.00% 100.00% 56% 30.00% 100.00%  56%
10 03 | 3571% 10.00% 72% 18.57% 100.00% 57% 21.43% 100.00% 55% 2857% 100.00% 50%| 34.29% 96.67% 47%| 2857% 100.00% 50% 31.43% 100.00% 48%| 32.86% 100.00% 47%
04 | 3833% 10000% 37%| 28.33% 10000% 43%| 38.33% 100.00% 37%| 33.33% 100.00% 40%| 40.00% 100.00% 36%| 25.00% 100.00% 45%| 40.00% 100.00% 36%| 33.33% 100.00% 40%
1 05 | 5000% 10000% 25%| 38.00% 100.00% 31%| 50.00% 100.00% 25%| 40.00% 100.00% 30%| 30.00% 100.00% 35%| 16.00% 100.00% 42%| 28.00% 100.00% 36%| 26.00% 100.00% 37%
01 | 2444% 000% 78% 2222% 000% 80% 24.44%  000% 78% 23.33%  000% 79% 30.00%  000% 73%| 23.33%  0.00% 79% 30.00%  0.00% 73% 28.89%  000% 74%
02 | 2500% 000% 80% 2375% 000% 81% 2500% 000% 80% 27.50%  000% 78%| 23.75%  000% 81% 23.75%  000% 81% 23.75%  0.00% 81% 23.75% 000% 81%
5 03| 1429% 000% 90% 2143% 000% 85% 1857%  000% 87% 2429%  000% 83% 1857%  000% 87% 22.86%  000% 84% 21.43%  000% 85% 30.00%  000% 79%
04 | 1333% 000% 92% 1833% 000% 89% 13.33%  000% 92% 18.33%  000% 89% 13.33%  000% 92% 21.67% 000% 87% 13.33%  000% 92% 2500%  000% 85%
100 05 | 10000% 100.00% 0% 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 37.78%  000% 66% 2000% 000% 82% 34.44%  000% 69% 34.44%  000% 69% 37.78%  000% 66% 2556% 000% 77% 37.78%  0.00% 66% 35.56%  0.00% 68%
02 | 3000% 000% 76% 2375% 000% 81% 28.75%  000% 77% 30.00%  000% 76% 2500%  000% 80% 20.00%  000% 84% 23.75%  0.00% 81% 30.00%  000% 76%
10 03 | 1571% 000% 89% 1571%  000% 89% 15.71%  000% 89% 24.29%  000% 83% 24.29% 000% 83% 22.86%  000% 84% 22.86%  000% 84% 30.00%  000% 79%
04 | 2000% 000% 88% 21.67% 000% 87% 13.33%  000% 92% 28.33%  000% 83% 10.00%  000% 94% 1500%  000% 91% 8.33%  0.00%MMO6% 28.33% 000% 83%
05 | 4000% 10000% 30%| 34.00% 100.00% 33%| 42.00% 100.00% 29%| 100.00% 100.00% 0% 26.00% 100.00% 37%| 14.00% 100.00% 43%| 16.00% 100.00% 42%| 22.00% 100.00% 39%
01 | 2444% 000% 78% 2222% 000% 80% 24.44%  000% 78% 2222%  000% 80%| 28.89%  000% 74% 2444%  000% 78% 28.89% 0.00% 74% 26.67%  000% 76%
02 | 2500% 500% 79% 18.75% 20.00% 81% 25.00%  000% 80% 2250% 10.00% 80%| 26.25%  500% 78%| 23.75% 10.00% 79%| 25.00%  500% 79% 23.75%  5.00%  80%
5 03| 2000% 4000% 74% 17.14% 73.33% 66% 1857% 43.33% 74%| 17.14% 63.33% 69% 24.29% 4000% 71%| 21.43% 66.67% 65%| 25.71% 33.33% 72% 22.86% 46.67%  70%
04 | 1333% 5500% 70% 11.67% 67.50% 66% 11.67% 60.00% 69% 1500% 47.50% 72%| 15.00% 62.50% 66% 13.33% 80.00% 60% 13.33% 75.00% 62% 15.00% 5250%  70%
10 05 | 1600% 8200% 51% 1400% 96.00% 45%| 16.00% 86.00% 49%| 14.00% 88.00% 49%| 20.00% 96.00% 42%| 18.00% 98.00% 42%| 20.00% 92.00% 44%| 2000% 88.00% 46%
01 | 37.78%  000% 66% 2222% 000% 80% 41.11%  000% 63% 34.44%  000% 69% 40.00%  000% 64% 2556%  000% 77% 37.78%  0.00% 66% 35.56%  0.00%  68%
02 | 3000% 000% 76% 2375% 000% 81% 28.75%  000% 77% 28.75%  000% 77% 30.00%  000% 76% 20.00%  0.00% 84% 30.00%  0.00% 76% 26.25%  0.00% 79%
10 03 | 1857%  000% 87% 1571% 10.00% 86% 20.00%  000% 86% 17.14%  000% 88% 2857%  000% 80% 1857% 10.00% 84%| 27.14%  000% 81% 2571%  000% 82%
04 | 2333% 750% 83% 1833% 75.00% 59% 20.00%  7.50% 85% 20.00% 17.50% 81%| 18.33%  7.50% 86% 8.33% 57.50% 72%| 15.00%  500% 89% 11.67% 10.00%  89%
5 05 | 1200% 2800% 80%  6.00% 92.00% 51% 10.00% 20.00% 85%| 8.00% 54.00% 69% 8.00% 10.00% 91% 6.00% 8200% 56%  8.00% 4.00% 94% 8.00% 28.00% 82%
01 | 2444% 000% 78% 2222% 000% 80% 24.44%  000% 78% 23.33%  000% 79% 30.00%  0.00% 73%| 23.33%  0.00% 79% 28.89% 0.00% 74% 27.78%  0.00% 75%
02 | 2500% 000% 80% 21.25% 000% 83% 23.75%  000% 81% 2375%  000% 81% 2500%  000% 80% 23.75%  000% 81% 2500% 0.00% 80% 23.75%  0.00% 81%
5 03| 1857% 000% 87% 1857%  000% 87% 17.14%  000% 88% 20.00%  000% 86% 21.43%  000% 85% 21.43%  000% 85% 21.43%  000% 85% 24.29%  000% 83%
04 | 1167% 000% 93% 1333% 000% 92% 13.33%  000% 92% 18.33%  000% 89% 13.33%  000% 92% 16.67%  000% 90% 13.33%  0.00% 92% 18.33%  000% 89%
100 05 | 1400% 76.00% 55% 1200% 100.00% 44%| 14.00% 70.00% 58%| 12.00% 94.00% 47%| 20.00% 88.00% 46%| 18.00% 98.00% 42%| 20.00% 92.00% 44%| 18.00% 96.00% 43%
01 | 36.67% 000% 67% 18.89%  000% 83% 41.11%  000% 63% 34.44%  000% 69% 3556%  0.00% 68% 24.44%  000% 78%| 36.67%  0.00% 67% 3444%  000% 69%
02 | 2750% 000% 78% 2375% 000% 81% 2750%  000% 78% 2750%  000% 78%| 28.75%  000% 77% 18.75%  000% 85% 26.25%  0.00% 79% 25.00%  0.00% 80%
10 03 | 1571%  000% 89% 14.29%  000% 90% 17.14%  000% 88% 17.14%  000% 88% 22.86%  000% 84% 20.00%  000% 86% 2429%  000% 83% 2571%  000% 82%
04 | 1500% 000% 91% 1833%  000% 89% 16.67%  000% 90% 20.00%  000% 88% 8.33%  0.00% 10.00%  0.00% 94% 10.00%  0.00% 94%| 11.67%  000% 93%
05 | 1400% 2200% 82% 400% 9800% 49%| 400% 10000% 48% 800% 76.00% 58%| 8.00% 1000% 91%| 400% 92.00% 52%| 400% 98.00% 49%| 6.00% 42.00%  76%|




BlT2 Skew-THHT—4 [EHHE10 tHBRJ0.4]

SMIE sinfE ZH shiE FE# (skewness) 0 FE# (skewness) 1

ﬁgﬁ i o% #E hFTZIR EUREDITEERAIR | AT FEEEMIR EUREDIT R HFZIR | EUREDITEERMADIR | HFFEEEMR | EUREDITRR

s P o |BEHE mhE BIE| RRIEE RhE RbE REBIEE mhE Bl RRdE BIBHE MhE BibE REdE | RRHE WMhE RbE| REhE

_ o 5 o 6.00% 94%|  3.00% 6.00% — 94%|  3.00% 4.00% 1.00% 2.00% 2.00%

10 7.00% 93%|  1.00% 8.00% — 92%|  3.00% 13.00% 4.00% 11.00% 8.00%

0.1 0.00% 0.00% 0.00%  0.00% 0.00% 1.11% 0.00% 1.11% 1.11%

0.2 1.25% 0.00% 0.00%  0.00% 1.25% 1.25% 1.25% 1.25% 1.25%

5 03 0.00% 2.86% 0.00% 100.00%  70%|  4.29% 10.00% 5.71% 2.86% 7.14%

04 | 78.33% 48.33% 26.67% 100.00% 44%| 63.33% 31.67% 26.67% 21.67% 28.33%

10 0.5 | 100.00% 100.00% 100.00%; 100.00%  0%| 100.00% 100.00% 100.00% 100.00% 100.00%

0.1 4.44% 1.11% 4.44% 0.00%- 4.44% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 1.25% 1.25%  0.00% 2.50% 2.50% 2.50% 2.50% 5.00%

10 | 03 1.43% 14.29% 7.14% 10000%  65%| 25.71% 1.43% 10.00% 41.43% 12.86%

04 | 91.67% 45.00% 91.67% 100.00%  5%| 96.67% 85.00% 38.33% 78.33% 91.67%

01 05 | 100.00% 100.00% 100.00%; 100.00%  0%| 100.00% 100.00% 100.00% 100.00% 100.00%

: 0.1 0.00% 0.00% 0.00%  0.00% 0.00% 2.22% 0.00% 2.22% 1.11%

0.2 1.25% 0.00% 0.00%  0.00% 0.00% 1.25% 0.00% 1.25% 0.00%

5 03 1.43% 1.43% 1.43%  0.00% 2.86% 1.43% 1.43% 1.43% 1.43%

0.4 1.67% 3.33% 1.67%  0.00% 5.00% 1.67% 3.33% 1.67% 6.67%

100 0.5 | 100.00% 92.00% 2.00% 100.00% 49%| 96.00% 100.00% 94.00% 4.00% 96.00%

0.1 4.44% 1.11% 4.44%  0.00% 4.44% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 0.00% 1.25%  0.00% 2.50% 2.50% 2.50% 2.50% 2.50%

10 | 03 2.86% 1.43% 1.43%  0.00% 11.43% 1.43% 1.43% 1.43% 7.14%

0.4 0.00% 3.33% 81.67%  0.00% 51% 18.33% 5.00% 6.67% 76.67% 16.67%

05 | 100.00% 100.00% 66.00% 100.00% 17%| 100.00% 66.00% 100.00% 62.00% 100.00%

0.1 0.00% 0.00% 0.00% 0.00% 2.22% 0.00% 2.22% 0.00%

0.2 1.25% 0.00% 0.00% 0.00% 1.25% 1.25% 1.25% 1.25%

5 03 0.00% 0.00% 0.00% 0.00% 1.43% 1.43% 1.43% 2.86%

0.4 1.67% 1.67% 1.67% 1.67% 3.33% 3.33% 1.67% 3.33%

10 0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.1 4.44% 1.11% 5.56% 3.33% 0.00% 0.00% 2.22% 0.00%

0.2 1.25% 0.00% 1.25% 2.50% 2.50% 1.25% 2.50% 2.50%

10 | 03 2.86% 1.43% 2.86% 2.86% 1.43% 1.43% 1.43% 1.43%

0.4 5.00% 3.33% 1.67% 5.00% 0.00% 0.00% 0.00% 0.00%

1 0.5 2.00% 0.00% 2.00% 0.00% 2.00% 0.00% 2.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 2.22% 0.00% 2.22% 0.00%

0.2 0.00% 0.00% 0.00% 0.00% 1.25% 0.00% 1.25% 0.00%

5 03 1.43% 0.00% 1.43% 0.00% 1.43% 1.43% 1.43% 1.43%

0.4 1.67% 1.67% 1.67% 1.67% 1.67% 1.67% 1.67% 1.67%

100 0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.1 4.44% 1.11% 4.44% 3.33% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 0.00% 1.25% 1.25% 2.50% 2.50% 2.50% 2.50%

10 | 03 2.86% 1.43% 1.43% 2.86% 0.00% 0.00% 1.43% 1.43%

0.4 0.00% 0.00% 0.00% 3.33% 0.00% 0.00% 0.00% 0.00%

0.5 2.00% 0.00% 2.00% 0.00% 2.00% 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 1.11% 0.00% 2.22% 1.11%

0.2 0.00% 0.00% 0.00% 0.00% 1.25% 0.00% 2.50% 1.25%

5 03 1.43% 0.00% 1.43% 0.00% 1.43% 1.43% 1.43% 1.43%

0.4 1.67% 1.67% 1.67% 1.67% % 1.67% 1.67% 1.67% 1.67%

10 05 0.00% 0.00% 0.00% 48.00% 0.00% 38.00% ‘ 0.00% 0.00% 0.00% 0.00%

0.1 4.44% 1.11% 4.44%  0.00% 3.33%  0.00% 0.00% 0.00% 0.00% 0.00%

0.2 2.50% 0.00% 250%  0.00% 1.25%  0.00% 2.50% 1.25% 2.50% 2.50%

10 | 03 2.86% 0.00% 286%  0.00% 286%  0.00% 1.43% 0.00% 1.43% 1.43%

0.4 1.67% 0.00% 3.33%  0.00% 1.67%  0.00% 0.00% 0.00% 0.00% 0.00%

5 0.5 0.00% 0.00% 0.00% _ 4.00% 0.00%  4.00% 0.00% 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00%  0.00% 0.00%  0.00% 1.11% 0.00% 2.22% 0.00%

0.2 0.00% 0.00% 1.25%  0.00% 0.00%  0.00% 1.25% 0.00% 1.25% 0.00%

5 03 0.00% 0.00% 1.43%  0.00% 0.00%  0.00% 2.86% 1.43% 1.43% 1.43%

0.4 1.67% 1.67% 1.67%  0.00% 1.67%  0.00% 1.67% 1.67% 1.67% 1.67%

100 05 0.00% 0.00% 0.00% 20.00% 0.00% 36.00% ‘ 0.00% 0.00% 0.00% 0.00%

0.1 4.44% 1.11% 4.44%  0.00% 2.22%  0.00% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 0.00% 1.25%  0.00% 1.25%  0.00% 2.50% 0.00% 2.50% 2.50%

10 | 03 2.86% 0.00% 286%  0.00% 1.43%  0.00% 1.43% 0.00% 1.43% 1.43%

0.4 0.00% 0.00% 0.00%  0.00% 1.67%  0.00% 0.00% 0.00% 0.00% 0.00%

0.5 0.00% 0.00% 0.00% _98.00% 0.00% _ 0.00% 0.00% 0.00% 0.00% 0.00%




BlT2 Skew-THHT—4 [EHHE10 tHBRJ0.4]

ANE s 8 o] FE# (skewness) 5 FE# (skewness) 10

ﬁgﬁ i o% #E hFTEIR | EUREDITEERMADIR | HFFEEEMR | EUREDITfR HFZIR | EUREDITEERMADIR | HFFEEEME | EUREDITHR

s p o |RiiE MhE R BRIHE mhE RbE| RREE BIBHE MhE BibE REdE | RRHE WMhE RbE| REhE

~_ o0 5 o 3.00% — 3.00% - 4.00% 1.00% 1.00% 2.00% 1.00%

10 8.00% — 6.00% — 3.00% 4.00% 0.00% 3.00% 2.00%

0.1 2.22% 2.22%  0.00% 1.11% 2.22% 2.22% 4.44% 2.22%

0.2 1.25% 0.00%  0.00% 1.25% 0.00% 0.00% 0.00% 0.00%

5 03 1.43% 286%  0.00% 8.57% 2.86% 5.71% 2.86% 7.14%

0.4 0.00% 0.00% 100.00%  60%| 48.33% 5.00% 26.67% 28.33% I 41.67%

10 0.5 | 100.00% 100.00%: 100.00% 0% 100.00% 100.00% 100.00% 68.00% 100.0 100.00%

0.1 5.56% 6.67% 5.56% 3.33% 1.11% 3.33% 1.11%

0.2 2.50% 3.75% I 2.50% 2.50% 1.25% 1.25% 6.25%

10 | 03 5.71% 18.57% 100.00 25.71% 4.29% 4.29% 30.00% I 18.57%

04 |- - 91.67% I 71.67% 91.67% 50.00% 75.00% 100.0 93.33%

01 0.5 | 100.00% 100.00%: 100.00 100.00% 100.00% 100.00% 100.00% 100.00 100.00%

: 0.1 1.11% 1.11% 1.11% 2.22% 2.22% 3.33% 2.22%

0.2 1.25% 1.25% 1.25% 0.00% 0.00% 0.00% 0.00%

5 03 1.43% 1.43% 7.14% 2.86% 4.29% 2.86% 4.29%

0.4 0.00% 0.00% I 1.67% 1.67% 5.00% 1.67% I 6.67%

100 0.5 | 100.00% 2.00% 100.00 98.00% 100.00% 84.00% 4.00% 100.00 96.00%

0.1 3.33% 5.56% 3.33% 2.22% 1.11% 1.11% 1.11%

0.2 2.50% 1.25% 5.00% 2.50% 1.25% 3.75% 6.25%

10 | 03 1.43% 1.43% 12.86% I 2.86% 1.43% 1.43% 8.57%

0.4 0.00% 91.67% I 1500%  0.00% 91%| 0.00% 8.33% 73.33% I 18.33%

0.5 | 100.00% 46.00% 100.00 100.00% 62.00% 98.00% 86.00% 100.00 100.00%

0.1 1.11% 2.22% 1.11% 2.22% 2.22% 2.22% 2.22%

0.2 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

5 03 0.00% 0.00% 1.43% 2.86% 2.86% 1.43% 2.86%

0.4 0.00% 0.00% . 0.00% I 0.00% 0.00% 0.00% . 0.00%

10 0.5 0.00% 0.00% 1000 0.00%  100.00% 2.00% 0.00% 2.00% 100.0 0.00%

0.1 3.33% 5.56% 3.33%  0.00% 2.22% 1.11% 2.22% 1.11%

0.2 2.50% 2.50% 1.25%  0.00% 3.75% 0.00% 3.75% I 3.75%

10 | 03 2.86% 2.86% . 2.86%  90.00% 2.86% 0.00% 1.43% 100.00° 4.29%

0.4 1.67% 1.67% 100.0 1.67% 5.00% 1.67% 3.33% 100.0 5.00%

1 0.5 8.00% 6.00% 6.00% 6.00% 0.00% 6.00% 4.00%

0.1 1.11% 1.11% 1.11% 2.22% 2.22% 2.22% 2.22%

0.2 0.00% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00%

5 03 1.43% 1.43% 1.43% 2.86% 4.29% 2.86% 4.29%

0.4 0.00% 0.00% I 0.00% 1.67% 1.67% 1.67% I 1.67%

100 0.5 0.00% 0.00%; 100.00 0.00% 2.00% 0.00% 2.00% 100.00 0.00%

0.1 6.67% 5.56% 2.22% 2.22% 1.11% 3.33% 1.11%

0.2 2.50% 2.50% 1.25% 3.75% 0.00% 3.75% 3.75%

10 | 03 1.43% 0.00% 1.43% 1.43% 1.43% 1.43% 2.86%

0.4 0.00% 0.00% 1.67% 0.00% 1.67% 0.00% 3.33%

0.5 6.00% 6.00% 0.00% 6.00% 0.00% 6.00% 0.00%

0.1 1.11% 2.22% 1.11% 2.22% 2.22% 3.33% 2.22%

0.2 1.25% 1.25% 0.00% 0.00% 0.00% 1.25% 0.00%

5 03 2.86% 2.86% 1.43% 2.86% 4.29% 2.86% 4.29%

0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

10 0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.1 4.44% 5.56% 3.33% 2.22% 1.11% 3.33% 1.11%

0.2 2.50% 3.75% 1.25% 3.75% 0.00% 3.75% 2.50%

10 | 03 1.43% 2.86% 0.00% 1.43% 0.00% 1.43% 0.00%

0.4 1.67% 1.67% 1.67% 1.67% 0.00% 1.67% 0.00%

5 0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.1 1.11% 1.11% 1.11% 2.22% 2.22% 2.22% 2.22%

0.2 1.25% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00%

5 03 1.43% 1.43% 1.43% 2.86% 2.86% 2.86% 2.86%

0.4 0.00% 0.00% 0.00% 1.67% 1.67% 1.67% 1.67%

100 0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.1 6.67% 4.44% 2.22% 2.22% 1.11% 1.11% 1.11%

0.2 2.50% 2.50% 0.00% 3.75% 0.00% 3.75% 2.50%

10 | 03 1.43% 1.43% 0.00% 1.43% 0.00% 1.43% 1.43%

0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%




BlT2 Skew-THHT—42 [BHEIN F8E90.4]

SNIE sinfE T8 ShiE E H (skewness) 0
1ZHER E PN e < EH (skewness) 1
: EE:& szz ‘J:- ﬁawxﬁ;’i& | EUREolTﬁghlim'Mﬁ |., HFFEEEMR | EUREDITHR HTEIR | EUREDITEERDMR | HFFEEEMR | EUREDITHR
: M= BHE| BRHE MhE RHE| BRbx BRHE MhE RHE| BRRHE B MhE RiE| ERkE
- % d0 % | ooo- Qo0 0.00 0.00% 0.00% 0.00% - 0.00%
5T OO 000 000, S 0.00% 0.00% - 0.00%
02 | 000% 000% 0. 1.25% 0'083 ot 0.00% 0.00%
5 03| 000% 0.00% 100.00 0.00% 0.00% o o0 0.00
04 | 4167% 1.67% 100.00% 73.33% 1.67% 5.9 900 0.00%
05 | 7600% . o B7% 23.33% 21.67% 18.33%
10 95, ki 26 00 100.00% 94.00% 100.00% 94.00% 100.00%
o2 GG 9.00 08 e 0.00% 0.00% 0.00%
10 03 | 0.00% 21.43% 0. 0.00% 0.00% 900 0.00% 1.25%
04 | 9500% 95.00% 100.00¢ 93.33% 93.33% 5.00% S oon 2.80%
0.1 0.5 | 100.00% 100.00%; 100.00% 100.00% 100.00% B o AL
: o7 mmomos o 000, 00.00% 100.00% 100.00% 100.00%
o2 GG 9.00 000 e 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00% 9.00% 0.00% 0.00%
o GG 000K 0! 000 b 0.00% 0.00% 0.00%
05| 96.00% ; ' 1005 0.00% 0.00% 0.00%
100 4.00% 100,00 82.00% 100.00% 94.00% 4,00
01| 0.00% 0.00% 0.00% 0.00% i 00% 98.00%
o2 GG 9.00 000 e 0.00% 0.00% 0.00%
10 /03| 000% 0.00% 0.00% i oogs 0.00% 0.00%
04 | 000% 6.67% 000 oo 0.00% 0.00%
05 ISR 100.00% __0%] 6200% 100.00% 100.00% 100.00% o Ll
0.1 0.00% 0.00% 0.00% 0.00% ooy 54.00% 100.00%
o2 GG 9.00 000 e 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00% 9.00% 0.00% 0.00%
04 | 000% 000% 97. 0.00% ' oo 0.00% 0.00%
05 2.00% b 0.00% 0.00% 0.00% 0.00%
10 2,00% 100.00% 0.00% 0.00% 0.00% 2,00%
01| "0.00% 0.00% 0.00% 0.00% ok 00% 0.00%
o2 GG 9.00 000 AE 0.00% 0.00% 0.00%
10 03 | 0.00% 0.00% 83. 0.00% 0.00% 9.00% 0.00% 0.00%
o GG 000K 83334 000 it 0.00% 0.00% 0.00%
1 05 0.00% 0.00% 0.00% 2.00% 9.00% 0.00% 0.00%
01 | 000% 0.00% 0.00% : —L 0.00% 0.00%
o2 GG 9.00 000 e 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00% 9.00% 0.00% 0.00%
o GG 000K O 000 it 0.00% 0.00% 0.00%
100 05 | 2.00% 0.00% 100.00% 0.00% 0% 0008 oo 00k
] 00% 0.00% 0.00% 0.00%
01| "0.00% 0.00% 0.00% 0.00% § J 0.00%
0.2 0.00% 0.00% 0.00% 000% 9.00% 0.00% 0.00%
10 03 | 0.00% 0.00% 0.00% 0.00% 9.00% 0.00% 0.00%
o GG 9.00 000 st 0.00% 0.00% 0.00%
05 0.00% 0.00% 0.00% 2.00% 9.00% 0.00% 0.00%
01 | 000% 0.00% 0.00% 008 Lon 2.00% 0.00%
02 | 000% 0.00% 0.00% 0000 0.00% 0.00% 0.00%
5 03| 000% 0.00% 0.00% 0008 0.00% 0.00% 0.00%
04 | 000% 0000 9.00 00% 0.00% 0.00% 0.00%
05 | 000% ; ] 0.00% 0.00% 0.00% 0.00%
10 0.00% 0.00% 0.00% 0.00%
01| 0.00% 0.00% 0.00% o8 00% 0.00% 0.00%
02 | o000 0008 900 000 0.00% 0.00% 0.00%
10 03| o000 0008 9.00 000 0.00% 0.00% 0.00%
04 0.00% 0.00% 0.00% 0.00% 9.00% 0.00% 0.00%
5 05 0.00% 0.00% 0.00% 0.00% 9.00% 0.00% 0.00%
o 1 RO 000 000, S 0.00% 0.00% 0.00%
02 | 000% 0.00% 0.00% Boo8 ot 0.00% 0.00%
5 03| 000% 0.00% 0.00% e . 0.00% 0.00%
04 | 000% 000% O 0.00% o0k s 0.00% 0.00%
100 05 | 000% 0.00% 100.00% 00% o o0 9.00% ULl
! 00% 0.00% 0.00% 0.00% 0.00%
0.1]"0.00% 0.00% 0.00% 0.00% ' 9204
o2 GG 9.00 000 i, 0.00% 0.00% 0.00%
101 o5 IS 9.0 000 e, 0.00% 0.00% 0.00%
04 | 000% . 0.00% 0.00% 0.00% o 000 9.00%
8 ! ! 0 ! 0
05 | 000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% Qo0




BlT2 Skew-THHT—42 [BHEIN F8E90.4]

ANE s 8 o] FE# (skewness) 5 FE# (skewness) 10

#Egﬁ EE 0N B2 IR [ EUREDITEERADIR | HFFEEEMR | EUREDITER TR [ EUREDITEERADIR | HFFEEEMR | EUREDITER

s b o |@mmE MhE REE|BERIHE RhE REE| ERIEE RhE BREEBRUE RhE RUE|BERHE WhE RuE|ERbE

_ 1o 51, 0.00% — 0.00% 0.00% — 0.00% 0.00% 0.00%

10 0.00% - 0.00% 0.00% - 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 0.00% 0.00% 0.00% 0.00% 0.00%

5 03 1.43% 0.00% I 4.29% 0.00% 1.43% 1.43%

04 | 2833% 26.67% 100.00% 23.33% 5.00% 13.33% 38.33%

10 0.5 | 100.00% 100.00%: 100.00? 100.00% 88.00% 98.00% 100.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 0.00% 0.00% I 0.00% 0.00% 0.00% 0.00%

10 | 03 5.71% 8.57%  100.00" 4.29% 0.00% 0.00% 1.43%

04 |- - 96.67% 33.33% 96.67%

01 0.5 | 100.00% 100.00%: 100.00 100.00% 100.00% 100.00% 100.00%

: 0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 1.25% 0.00% 0.00% 0.00% 0.00%

5 03 0.00% 0.00% 1.43% 0.00% 0.00% 0.00%

0.4 0.00% 0.00% I 1.67% 0.00% 0.00% 1.67%

100 05 | 92.00% 4,00%; 100.00% 80.00% 98.00% 94.00% 94.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

10 | 03 0.00% 2.86% 1.43% 0.00% 0.00% 0.00%

0.4 0.00% 5.00% 0.00% 3.33% 3.33%

0.5 | 100.00% _ 0%| 44.00% 100.00° 100.00% 100.00% 96.00% 100.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 1.25% 0.00% 0.00% 0.00% 0.00%

5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.4 0.00% 0.00% . 0.00% 0.00% 0.00% 0.00%

1 05 0.00% 0.00%; 100.0 0.00% 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

10 | 03 0.00% 0.00% . 0.00% 0.00% 0.00% 0.00%

0.4 0.00% 0.00%; 100.00" 0.00% 0.00% 0.00% 0.00%

1 05 0.00% 0.00%; 100.00 0.00% 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 1.25% 0.00% 0.00% 0.00% 0.00%

5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.4 0.00% 0.00% I 0.00% 0.00% 0.00% 0.00%

100 05 0.00% 0.00%; 100.00" 0.00% 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

10 | 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

05 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 1.25% 1.25% 0.00% 0.00% 0.00%

5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

10 05 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

10 | 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

5 05 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 1.25% 1.25% 0.00% 0.00% 0.00% 0.00%

5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.4 0.00% 0.00% I 0.00% 0.00% 0.00% 0.00%

100 05 0.00% 0.00%; 100.00% 0.00% 0.00% 0.00% 0.00%

0.1 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.2 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

10 | 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%




BlT2 Skew-THHT—42 [EHHE1 $AEJ0.8]

ﬂ‘ﬂfg ShiE TH shiE FE#H (skewness) 0 FE#H (skewness) 1
Egﬁ ik O ST HF TR EUREDITEER AR HF T EEEMER EUREDITER HFZR EUREDITEER A hR HF T EEEMER EUREDITHR
5 b o |BEHE mhE RHERRHE RhE RHE|RRHE RhE RHE|REHE RAE REE|REEE] RhE RIHE|RRIHE | RAE RHE|SREE WhE RGE|SREE RhE RaE
_ o 5 o | ze00%- 76% 24.00% — 76% 24.00% - 76% 26.00% — 74%[ 24.00% - 76% 19.00% — 81% 20.00% — 80% 21.00% - 79%
10 34.00% - 66%| 24.00% — 76%| 34.00% — 66% 29.00% — 71%| 30.00% — 70%|  23.00% - 77%|  32.00% — 68%| 31.00% — 69%
01 | 18.89% 000% 83% 16.67%  000% 85% 16.67%  000% 85% 18.89%  000% 83%| 23.33%  000% 79% 21.11%  000% 81% 23.33%  000% 79% 24.44%  000% 78%
02 | 1750%  000% 86% 17.50%  000% 86% 16.25%  000% 87% 30.00%  000% 76%| 18.75%  0.00% 85% 23.75%  0.00% 81% 18.75%  0.00% 85% 32.50%  0.00% 74%
5 03 | 2000% 000% 86% 24.29% 100.00% 53%| 1857% 100.00% 57% 27.14% 100.00% 51%| 24.29% 100.00% 53% 3857% 100.00% 43%| 22.86% 100.00% 54% 38.57% 100.00% 43%
04 | 66.67% 10000% 20%| 58.33% 100.00% 25%| 66.67% 100.00% 20%| 58.33% 100.00% 25%| 58.33% 100.00% 25%| 55.00% 100.00% 27%| 40.00% 100.00% 36%| 81.67% 100.00% 11%
10 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 21.11%  000% 81% 17.78%  000% 84% 21.11%  000% 81% 27.78%  0.00% 75% 30.00%  0.00% 73% 26.67%  0.00% 76% 33.33%  0.00% 70% 31.11%  0.00% 72%
02 | 2000% 000% 84% 21.25% 100.00% 63% 21.25%  000% 83% 37.50%  000% 70%| 31.25% 100.00% 55% 30.00% 100.00% 56% 23.75% 100.00% 61% 41.25%  0.00% 67%
10 03 | 2857% 100.00% 50% 35.71% 100.00% 45%| 22.86% 100.00% 54%| 41.43% 100.00% 41%| 64.29% 100.00% 25%| 52.86% 100.00% 33%| 2857% 100.00% 50% 5857% 100.00% 29%
04 | 86.67% 10000%  8%| 6500% 100.00% 21%| 88.33% 100.00%  7%| 76.67% 100.00% 14%| 78.33% 100.00% 13%| 53.33% 100.00% 28%| 83.33% 100.00% 10%| 73.33% 100.00% 16%
01 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
: 0.1 | 17.78% 000% 84% 1556%  0.00% 86% 20.00%  000% 82% 18.89%  0.00% 83%| 22.22%  000% 80% 21.11%  0.00% 81% 22.22%  0.00% 80% 21.11%  0.00% 81%
02 | 17.50%  000% 86% 1500%  000% 88% 16.25%  000% 87% 18.75%  0.00% 85%| 17.50%  0.00% 86% 17.50%  0.00% 86% 17.50%  0.00% 86% 17.50%  0.00% 86%
5 03 | 2000% 000% 86% 21.43%  000% 85% 1857%  000% 87% 22.86%  000% 84%| 21.43%  000% 85% 22.86% 0.00% 84% 1857%  0.00% 87% 27.14%  0.00% 81%
04 | 1500%  000% 91% 36.67%  000% 78%| 16.67%  000% 90% 36.67%  000% 78%| 11.67%  000% 93% 21.67%  000% 87% 10.00%  0.00% 94% 31.67%  0.00% 81%
100 05 | 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 2333%  000% 79% 16.67%  0.00% 85% 21.11%  0.00% 81% 2556%  0.00% 77% 33.33%  0.00% 70% 26.67%  0.00% 76% 33.33%  0.00% 70% 31.11%  0.00% 72%
02 | 2250% 000% 82% 18.75%  000% 85% 23.75%  000% 81%| 31.25%  000% 75%| 2250%  0.00% 82% 2500%  0.00% 80% 2500% 0.00% 80% 35.00%  0.00% 72%
10 03 | 17.14% 000% 88% 25.71%  000% 82% 1857%  000% 87% 37.14%  000% 74%| 21.43%  000% 85%| 2571%  000% 82% 2000%  000% 86% 50.00%  000% 65%
04 | 11.67% 000% 93% 3500%  000% 79% 13.33%  000% 92% 5500%  000% 67% 16.67% 000% 90% 31.67%  0.00% 81% 30.00%  0.00% 82% 46.67%  0.00% 72%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 17.78% 000% 84% 14.44%  000% 87% 1556%  0.00% 86% 18.89%  0.00% 83%| 22.22%  000% 80% 21.11%  0.00% 81% 24.44%  0.00% 78% 21.11%  0.00% 81%
02 | 1750%  000% 86% 1500%  000% 88% 17.50%  000% 86% 18.75%  0.00% 85%| 17.50%  0.00% 86% 17.50%  0.00% 86% 17.50%  0.00% 86% 18.75%  0.00% 85%
5 03 | 17.14% 10000% 58%| 21.43% 76.67% 62%| 1857% 73.33% 65%| 22.86% 73.33% 62%| 21.43% 96.67% 56% 24.29% 96.67% 54% 21.43% 100.00% 55% 24.29% 96.67%  54%
04 | 36.67% 97.50% 39%| 21.67% 97.50% 48%| 36.67% 97.50% 39%| 30.00% 97.50% 43%| 21.67% 97.50% 48%| 21.67% 97.50% 48%| 21.67% 97.50% 48%| 21.67% 97.50% 48%
10 05 | 3400% 9800% 34%| 2200% 100.00% 39%| 34.00% 100.00% 33%| 26.00% 100.00% 37%| 24.00% 100.00% 38%| 24.00% 100.00% 38%| 24.00% 100.00% 38%| 24.00% 100.00% 38%
0.1 | 24.44% 000% 78%| 17.78%  0.00% 84% 2222%  000% 80%| 24.44%  000% 78%| 32.22%  0.00% 71% 2556%  0.00% 77% 28.89%  0.00% 74% 30.00%  0.00%  73%
02 | 21.25%  000% 83% 17.50% 1500% 83%| 26.25%  000% 79% 2500%  000% 80% 26.25% 8500% 62% 20.00% 9500% 65% 28.75%  500% 76% 33.75%  0.00% 73%
10 03 | 1857% 100.00% 57% 20.00% 100.00% 56% 18.57% 100.00% 57% 24.29% 66.67% 63% 41.43% 100.00% 41%| 24.29% 10000% 53%| 24.29% 100.00% 53%| 31.43% 100.00% 48%
04 | 4500% 10000% 33%| 30.00% 100.00% 42%| 4500% 97.50% 34%| 36.67% 100.00% 38%| 30.00% 9500% 44%| 26.67% 100.00% 44%| 30.00% 95.00% 44%| 28.33% 97.50% 44%
1 05 | 3400% 10000% 33%| 3200% 100.00% 34%| 34.00% 98.00% 34%| 32.00% 100.00% 34%| 34.00% 98.00% 34%| 26.00% 100.00% 37%| 34.00% 96.00% 35%| 28.00% 100.00% 36%
01 | 17.78% 000% 84% 14.44%  000% 87% 1556%  0.00% 86% 16.67%  0.00% 85% 21.11%  0.00% 81% 21.11%  0.00% 81% 23.33%  0.00% 79% 21.11%  0.00% 81%
02 | 17.50%  000% 86% 1500%  000% 88% 16.25%  000% 87% 16.25%  0.00% 87%| 18.75%  0.00% 85% 17.50%  0.00% 86% 17.50%  0.00% 86% 17.50%  0.00% 86%
5 03 | 17.14% 000% 88%| 1857%  000% 87% 17.14%  000% 88%| 21.43%  000% 85%| 1571%  0.00% 89% 21.43%  000% 85% 21.43%  0.00% 85% 21.43%  0.00% 85%
04 | 1500%  000% 91% 2000%  000% 88% 13.33%  000% 92% 21.67%  000% 87% 11.67% 000% 93% 1500%  0.00% 91% 11.67%  0.00% 93% 15.00%  0.00% 91%
100 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  O%| 24.00% 100.00% 38%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 2222%  000% 80% 16.67%  0.00% 85% 22.22%  0.00% 80% 24.44%  000% 78%| 32.22%  000% 71% 26.67%  0.00% 76% 32.22%  0.00% 71% 30.00%  0.00%  73%
02 | 2250% 000% 82% 17.50%  000% 86% 2250%  000% 82% 2250%  000% 82%| 2500% 000% 80% 20.00%  0.00% 84% 2625%  0.00% 79% 28.75%  0.00% 77%
10 03 | 17.14% 000% 88% 15.71%  000% 89% 1571%  000% 89% 2571%  000% 82%| 21.43%  000% 85% 2000%  000% 86% 1857%  000% 87% 2857%  000% 80%
04 | 1333%  000% 92% 2333%  000% 86% 13.33%  000% 92% 31.67%  000% 81%| 1500%  000% 91% 26.67%  0.00% 84% 1500%  0.00% 91% 28.33%  0.00% 83%
05 | 4200% 100.00% 29%| 30.00% 100.00% 35%| 100.00% 100.00%  0%| 44.00% 100.00% 28%| 22.00% 100.00% 39%| 44.00% 100.00% 28%| 38.00% 100.00% 31%| 100.00% 100.00% 0%
0.1 | 2000% 000% 82% 14.44%  000% 87% 16.67%  000% 85% 16.67%  0.00% 85% 23.33%  0.00% 79% 21.11%  0.00% 81% 23.33%  0.00% 79% 21.11%  0.00% 81%
02 | 1750%  000% 86% 1500%  000% 88% 18.75%  000% 85% 16.25%  0.00% 87%| 18.75%  0.00% 85% 17.50%  0.00% 86% 16.25%  0.00% 87% 17.50%  0.00% 86%
5 03 | 17.14% 6.67% 86% 1857%  6.67% 85%| 1857%  3.33% 86%| 20.00%  6.67% 84%| 20.00% 6.67% 84% 1857% 10.00% 84% 20.00%  6.67% 84% 21.43%  6.67% 83%
04 | 16.67%  2.50% 89%| 13.33% 1500% 86%| 18.33%  2.50% 88%| 16.67%  500% 88%| 13.33%  7.50% 89% 13.33%  7.50% 89% 15.00%  0.00% 91% 13.33%  250% 91%
10 05 | 1400% 7600% 55% 1200% 8200% 53% 14.00% 7000% 58%| 14.00% 72.00% 57%| 8.00% 54.00% 69%  8.00% 78.00% 57%  8.00% 58.00% 67%  8.00% 50.00% 71%
0.1 | 26.67%  0.00% 76% 17.78%  0.00% 84% 26.67%  0.00% 76% 24.44%  0.00% 78%| 32.22%  0.00% 71% 26.67%  0.00% 76% 34.44%  0.00% 69% 31.11%  0.00%  72%
02 | 2250% 000% 82% 17.50%  000% 86% 2500%  000% 80% 2250%  000% 82%| 28.75%  000% 77% 20.00%  0.00% 84% 30.00% 0.00% 76% 26.25%  0.00% 79%
10 03 | 22.86%  000% 84% 14.29%  000% 90% 21.43%  000% 85% 21.43%  000% 85% 24.29%  000% 83% 17.14%  000% 88%| 2571%  000% 82%| 27.14%  000% 81%
04 | 21.67% 500% 85% 13.33% 1500% 86% 2500%  2.50% 84%| 21.67%  500% 85%| 26.67%  0.00% 84% 16.67%  500% 88% 26.67%  0.00% 84% 26.67%  0.00% 84%
5 05 | 2000%  800% 86% 16.00% 78.00% 53% 20.00% 10.00% 85% 18.00% 16.00% 83%| 16.00% 10.00% 87%| 10.00% 74.00% 58% 14.00% 14.00% 86% 14.00% 12.00%  87%
0.1 | 16.67%  000% 85% 14.44%  000% 87% 18.89%  0.00% 83% 16.67%  0.00% 85%| 21.11%  0.00% 81% 21.11%  0.00% 81% 23.33%  0.00% 79% 21.11%  0.00% 81%
02 | 16.25%  000% 87% 1500%  000% 88%| 16.25%  000% 87% 16.25%  000% 87%| 17.50%  000% 86% 17.50%  0.00% 86% 17.50%  0.00% 86% 17.50%  0.00% 86%
5 03 | 1857%  000% 87% 17.14%  000% 88%| 20.00%  000% 86% 1857%  000% 87%| 20.00%  0.00% 86% 17.14%  0.00% 88% 20.00%  0.00% 86% 21.43%  0.00% 85%
04 | 1500%  000% 91% 1500%  000% 91% 18.33%  000% 89% 18.33%  000% 89%| 11.67%  000% 93% 13.33%  000% 92% 11.67%  0.00% 93% 13.33%  0.00% 92%
100 05 | 16.00% 6200% 61% 1200% 88.00% 50% 12.00% 92.00% 48%| 14.00% 68.00% 59%| 8.00% 54.00% 69%  8.00% 86.00% 53%  8.00% 46.00% 73%  8.00% 60.00% 66%
0.1 | 2000% " 0.00% 82% 16.67%  0.00% 85% 23.33%  0.00% 79% 22.22%  0.00% 80%| 30.00%  0.00% 73% 26.67%  0.00% 76% 33.33%  0.00% 70% 30.00%  0.00%  73%
02 | 2250% 000% 82% 17.50%  000% 86% 23.75%  000% 81%| 21.25%  000% 83%| 2500% 000% 80% 17.50%  0.00% 86% 22.50% 0.00% 82% 22.50%  0.00% 82%
10 03 | 1857% 000% 87% 12.86%  000% 91% 1571%  000% 89% 2000% 000% 86%| 21.43%  000% 85% 1571%  000% 89%| 1857%  000% 87% 24.29%  000% 83%
04 | 1333%  000% 92% 1500%  000% 91%| 13.33%  000% 92% 2500%  000% 85%| 1500%  0.00% 91% 16.67%  0.00% 90% 15.00%  0.00% 91% 26.67%  0.00% 84%
05 | 2000% 4000% 70% 1400% 96.00% 45%| 10.00% 10000% 45%| 16.00% 30.00% 77%| 18.00% 18.00% 82%| 10.00% 86.00% 52%| 400% 9800% 49%| 14.00% 28.00% 79%)




BlT2 Skew-THHT—42 [EHHE1 $AEJ0.8]

ﬂ‘ﬂfg sl T ym,ﬂgl FE#H (skewness) 5 E#H (skewness) 10
Egﬁ ik O ST HF TR EUREDITEER A hR HF T EEEMEE EUREDITER HF TR EUREDITEER A hR HhFFEERMER EUREDITAR
5 b | o |BEHE mhE RHE|RRIHE RhE RHE|RRHE RhE RHE|REHE RAE REE|RREE] RhE RIHE|BRRIHE | RAE RHE|SRHE WhE RGE|SREE RhE RaE
_ o 5 o | 2005 74%  20.00% — 80% 25.00% — 75% 20.00% — 80%| 29.00% - 71%  28.00% - 72%  29.00% — 71%  29.00% - 71%
10 35.00% ~ 65% 27.00% — 73%|  32.00% — 68%| 31.00% — 69%| 41.00% — 59%|  26.00% — 74%|  39.00% — 61%|  35.00% — 65%
01 | 2222% 000% 80% 2222%  000% 80% 2222%  000% 80% 22.22%  000% 80% 32.22%  000% 71% 31.11%  000% 72% 31.11%  000% 72% 32.22%  0.00% 71%
02 | 28.75%  000% 77% 3250%  000% 74% 3250%  000% 74% 36.25%  0.00% 71%| 20.00%  0.00% 84% 23.75%  0.00% 81% 20.00%  0.00% 84% 27.50%  0.00% 78%
5 03| 1857% 10000% 57% 30.00% 100.00% 49%| 20.00% 100.00% 56% 3857% 100.00% 43%| 17.14% 100.00% 58% 31.43% 100.00% 48%| 18.57% 100.00% 57% 35.71% 100.00% 45%
04 | 6833% 10000% 19%| 5500% 100.00% 27%| 61.67% 100.00% 23%| 60.00% 100.00% 24%| 55.00% 100.00% 27%| 50.00% 100.00% 30%| 56.67% 100.00% 26%| 58.33% 100.00% 25%
10 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 21.11%  000% 81% 21.11%  000% 81% 2222%  000% 80% 23.33%  000% 79%| 32.22%  000% 71% 26.67% 100.00% 66% 32.22%  0.00% 71% 38.89%  0.00% 65%
02 | 2750% 000% 78%| 31.25% 100.00% 55% 31.25%  000% 75% 35.00%  000% 72%| 18.75% 100.00% 65% 25.00% 100.00% 60% 21.25% 100.00% 63% 33.75%  0.00% 73%
10 03 | 24.29% 10000% 53% 34.29% 100.00% 46%| 24.29% 100.00% 53%| 42.86% 100.00% 40%| 27.14% 100.00% 51% 38.57% 100.00% 43%| 2857% 100.00% 50% 51.43% 100.00% 34%
04 | 8500% 10000%  9%| 51.67% 100.00% 29%| 81.67% 100.00% 11%| 76.67% 100.00% 14%| 75.00% 100.00% 15%| 51.67% 100.00% 29%| 41.67% 100.00% 35%| 70.00% 100.00% 18%
01 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
: 01 | 2222% 000% 80% 2222%  000% 80% 23.33%  000% 79% 2222%  000% 80% 31.11%  000% 72% 30.00%  0.00% 73% 32.22% 0.00% 71% 32.22%  0.00% 71%
02 | 28.75%  000% 77% 26.25%  000% 79%| 28.75%  000% 77% 3250%  0.00% 74%| 21.25%  000% 83% 20.00%  0.00% 84% 21.25%  0.00% 83% 22.50%  0.00% 82%
5 03| 1857% 000% 87% 1857%  000% 87% 20.00%  000% 86% 20.00%  000% 86%| 17.14%  000% 88% 17.14%  000% 88% 1571%  0.00% 89% 22.86%  0.00% 84%
04 | 1000%  000% 94% 1500%  000% 91% 10.00%  000% 94% 2500%  000% 85%| 10.00%  0.00% 94% 13.33%  0.00% 92% 10.00%  0.00% 94% 21.67%  0.00% 87%
100 05 | 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 24.44%  000% 78%| 20.00%  0.00% 82% 21.11%  0.00% 81% 22.22%  0.00% 80%| 34.44%  000% 69% 26.67%  0.00% 76% 33.33%  0.00% 70% 3556%  0.00% 68%
02 | 2750%  000% 78%| 2500%  000% 80% 28.75%  000% 77% 3250%  0.00% 74%| 1500%  0.00% 88% 17.50%  0.00% 86% 22.50%  0.00% 82% 28.75%  0.00% 77%
10 03 | 2000% 000% 86% 27.14% 000% 81% 2000% 000% 86% 3571%  000% 75%| 17.14%  000% 88%| 24.29%  000% 83% 1571%  000% 89%| 41.43%  000% 71%
04 | 16.67%  000% 90% 33.33%  000% 80% 18.33%  000% 89% 50.00%  000% 70%| 23.33% 000% 86% 36.67% 0.00% 78% 11.67%  0.00% 93% 48.33%  0.00% 71%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0% 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 2222% 000% 80% 2222%  000% 80% 2222%  000% 80% 2222%  000% 80% 31.11%  000% 72% 32.22%  0.00% 71% 30.00%  0.00% 73% 32.22%  0.00% 71%
02 | 2750%  000% 78%| 30.00%  000% 76% 21.25% 6500% 70% 31.25%  000% 75%| 18.75%  0.00% 85% 21.25%  0.00% 83% 22.50%  0.00% 82% 23.75%  0.00% 81%
5 03| 1857% 10000% 57% 1857% 96.67% 58%| 1857% 96.67% 58%| 20.00% 96.67% 57%| 1571% 96.67% 60% 17.14% 53.33% 72%| 17.14% 96.67% 59% 21.43% 53.33%  69%
04 | 16.67% 97.50% 51%| 11.67% 97.50% 54%| 16.67% 97.50% 51%| 11.67% 97.50% 54%| 20.00% 97.50% 49%| 11.67% 100.00% 53% 18.33% 100.00% 49%| 16.67% 97.50% 51%
10 05 | 2400% 10000% 38%| 20.00% 100.00% 40%| 26.00% 98.00% 38%| 22.00% 98.00% 40%| 18.00% 100.00% 41%| 12.00% 100.00% 44%| 16.00% 100.00% 42%| 14.00% 100.00% 43%
0.1 | 2556%  000% 77% 21.11%  000% 81%| 2222%  000% 80% 22.22%  0.00% 80% 30.00% 10.00% 72% 26.67% 60.00% 70% 37.78%  0.00% 66% 36.67%  0.00% 67%
02 | 28.75%  000% 77% 2750% 10.00% 76% 28.75%  000% 77% 31.25%  000% 75%| 17.50%  0.00% 86% 16.25% 70.00% 73% 18.75%  0.00% 85% 25.00%  0.00%  80%
10 03 | 22.86% 26.67% 76% 22.86% 100.00% 54%| 24.29% 46.67% 69%| 27.14% 40.00% 69%| 17.14% 100.00% 58%| 17.14% 100.00% 58%| 18.57% 100.00% 57%| 21.43% 100.00% 55%
04 | 3333% 10000% 40%| 28.33% 100.00% 43%| 33.33% 100.00% 40%| 31.67% 100.00% 41%| 23.33% 87.50% 51% 15.00% 100.00% 51% 15.00% 100.00% 51% 20.00% 97.50% 49%
1 05 | 3200% 9800% 35%| 2200% 100.00% 39%| 40.00% 98.00% 31%| 32.00% 100.00% 34%| 28.00% 98.00% 37%| 22.00% 100.00% 39%| 28.00% 98.00% 37%| 24.00% 100.00% 38%
01 | 2222% 000% 80% 2222%  000% 80% 2222%  000% 80% 2222%  0.00% 80% 32.22%  0.00% 71% 30.00%  0.00% 73% 32.22%  0.00% 71% 32.22%  0.00% 71%
02 | 2750%  000% 78%| 23.75%  000% 81%| 2500%  000% 80% 31.25%  000% 75%| 2250%  0.00% 82% 18.75%  0.00% 85% 22.50%  0.00% 82% 22.50%  0.00% 82%
5 03| 2000% 000% 86% 1857%  000% 87% 20.00% 000% 86% 1857%  000% 87%| 1571%  000% 89% 1571%  0.00% 89% 1571%  0.00% 89% 20.00%  0.00%  86%
04 | 1000%  000% 94% 10.00%  000% 94% 10.00%  000% 94% 13.33%  000% 92%| 10.00%  0.00% 94% 11.67%  0.00% 93% 10.00%  0.00% 94% 11.67%  0.00% 93%
100 05 | 100.00% 100.00%  O%| 100.00% 100.00%  O%| 100.00% 100.00%  0%| 100.00% 100.00%  O%[ 6.00% 100.00% 47%| 16.00% 100.00% 42%| 6.00% 100.00% 47%| 100.00% 100.00% 0%
01 | 21.11%  000% 81% 2000%  000% 82% 21.11%  000% 81% 21.11%  000% 81%| 34.44%  000% 69% 26.67%  0.00% 76% 34.44%  0.00% 69% 33.33%  0.00% 70%
02 | 28.75%  000% 77% 2500%  000% 80% 28.75%  000% 77% 28.75%  000% 77%| 18.75%  0.00% 85% 15.00%  0.00% 88% 18.75%  0.00% 85% 22.50%  0.00% 82%
10 03 | 2143% 000% 85% 21.43% 000% 85% 18.57%  000% 87% 24.29% 000% 83%| 1571%  000% 89% 12.86%  000% 91% 1571%  000% 89%| 24.29%  000% 83%
04 | 16.67%  000% 90% 20.00%  000% 88% 16.67%  000% 90% 31.67%  000% 81%| 13.33%  000% 92% 15.00%  0.00% 91% 13.33%  0.00% 92% 20.00%  0.00% 88%
05 | 100.00% 100.00%  O%| 40.00% 100.00% 30%| 100.00% 100.00%  0%| 66.00% 100.00% 17%| 100.00% 100.00%  0%| 20.00% 100.00% 40%| 16.00% 100.00% 42%| 100.00% 100.00% 0%
01 | 2333% 000% 79% 2222%  000% 80% 2222%  000% 80% 2222%  000% 80% 31.11%  000% 72% 28.89%  0.00% 74% 32.22%  0.00% 71% 32.22%  0.00% 71%
02 | 3250%  000% 74% 26.25%  000% 79%| 31.25%  000% 75% 31.25%  000% 75%| 26.25%  0.00% 79% 20.00%  0.00% 84% 26.25%  0.00% 79% 22.50%  0.00% 82%
5 03| 2000% 6.67% 84% 1857%  6.67% 85%| 1857% 1000% 84%| 1857%  6.67% 85%| 1857%  3.33% 86%| 1571%  6.67% 87% 17.14%  6.67% 86% 1571%  6.67% 87%
04 | 1333%  000% 92% 833%  250% 94% 10.00%  250% 93%| 10.00%  0.00% 94%| 10.00%  250% 93% 10.00%  250% 93% 10.00%  250% 93% 10.00%  250%  93%
10 05 | 1000% 5800% 66% 10.00% 64.00% 63% 10.00% 56.00% 67% 10.00% 42.00% 74%| 4.00% 46.00% 75%  4.00% 64.00% 66%  4.00% 54.00% 71%  4.00% 38.00% 79%
0.1 | 24.44% T 000% 78%| 21.11%  0.00% 81%| 2556%  0.00% 77% 21.11%  0.00% 81%| 3556%  0.00% 68% 26.67%  0.00% 76% 34.44%  0.00% 69% 33.33%  0.00%  70%
02 | 28.75%  000% 77% 2500%  000% 80% 31.25%  000% 75%| 28.75%  0.00% 77%| 23.75%  000% 81% 13.75%  0.00% 89% 21.25%  0.00% 83% 20.00%  0.00% 84%
10 03 | 2571% 000% 82% 1857%  000% 87% 27.14%  000% 81% 22.86%  000% 84%| 1857%  000% 87% 12.86%  000% 91% 21.43%  000% 85% 1857%  000% 87%
04 | 2833% 000% 83% 16.67% 1000% 86% 28.33%  000% 83% 2500%  250% 84%| 16.67%  000% 90% 13.33%  0.00% 92% 20.00%  0.00% 88% 18.33%  0.00% 89%
5 05| 1600%  6.00% 89% 1200% 60.00% 64% 16.00% 12.00% 86% 16.00% 12.00% 86%| 20.00%  6.00% 87% 12.00% 44.00% 72%| 18.00%  4.00% 89% 18.00%  4.00%  89%
01 | 2222% 000% 80% 2222%  000% 80% 2222%  000% 80% 2222%  0.00% 80% 32.22%  0.00% 71% 28.89%  0.00% 74% 32.22%  0.00% 71% 32.22%  0.00% 71%
02 | 2625%  000% 79% 21.25%  000% 83%| 2250%  000% 82% 28.75%  0.00% 77%| 2250% 0.00% 82% 18.75%  0.00% 85% 21.25%  0.00% 83% 21.25%  0.00% 83%
5 03| 1857% 000% 87% 1857%  000% 87% 1857%  000% 87% 1857%  000% 87%| 1571%  000% 89% 1571%  0.00% 89% 1571%  0.00% 89% 17.14%  0.00% 88%
04 | 1000%  000% 94% 10.00%  000% 94% 10.00%  000% 94% 11.67%  000% 93%| 10.00%  0.00% 94% 10.00%  0.00% 94% 10.00%  0.00% 94% 10.00%  0.00% 94%
100 05 | 100.00% 76.00% 12%| 10.00% 76.00% 57% 12.00% 6800% 60% 10.00% 58.00% 66%| 6.00% 5200% 71%  2.00% 66.00% 66%  6.00% 5200% 71%  4.00% 50.00% 73%
01 | 21.11%000% 81% 18.89%  0.00% 83%| 2222%  000% 80% 21.11%  0.00% 81%| 30.00%  0.00% 73% 2556%  0.00% 77% 33.33%  0.00% 70% 33.33%  0.00%  70%
02 | 28.75%  000% 77% 2500%  000% 80% 28.75%  000% 77% 28.75%  000% 77%| 18.75%  0.00% 85% 13.75%  0.00% 89% 18.75%  0.00% 85% 18.75%  0.00%  85%
10 03 | 2143% 000% 85% 12.86%  000% 91% 2000%  000% 86% 21.43%  000% 85% 14.29%  000% 90% 11.43%  000% 92% 12.86%  000% 91%| 17.14%  000% 88%
04 | 16.67%  000% 90% 18.33%  000% 89% 18.33%  000% 89% 20.00%  000% 88%| 13.33%  000% 92% 13.33%  0.00% 92% 13.33%  0.00% 92% 18.33%  0.00% 89%
05| 1800% 800% 87% 6.00% 92.00% 51% 6.00% 98.00% 48%| 12.00% 22.00% 83%| 18.00%  400% 89% 6.00% 86.00% 54% 2.00% 10000% 49%[ 12.00% 10.00% 89%)




BlT2 Skew-THHT—4 [EHHE10 tHBEJ0.8]

ﬁhfg SAnfE EH S FEH (skewness) 0 FEH (skewness) 1
LR mw om s hTEIR EUREDITEE) hT 5 EERNE EUREDITER hTEIR EUREDITEERDIR hTEEEENR EUREDITER
s b o |mmm= BRHE WhE R RRmE R REHE WAE RHE|REHE RhE  RHE|RRHE R
- o 5 o 2.00% T00% - 1.00% 2.00% 5.00% 3.00% 4.00% 4.00%
10 4.00% 1.00% - 4.00% 2.00% 8.00% 5 1.00% 9.00% 5.00%
01 | 1.11%  000% T11% 2.22% 000% T11% 000% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00%
02 | 125%  000% 125%  0.00% 125%  0.00% 250%  0.00% 250%  0.00% 250%  0.00% 250%  0.00% 250%  0.00%
5 03| 143% 10000% 571%  0.00% 143%  0.00% 7.14%  000% 000%  0.00% 143%  0.00% 000%  0.00% 571%  0.00%
04 | 333% 100.00% 13.33%, 100.00% 43.33% 100.00% 30.00% 100.00% 28.33% 100.00% 13.33% 100.00% 1.67% 100.00% 16.67%
0 05 | 9400% 100.00% 96.00% 100.00% 94.00% 100.00% 100,00% 100.00% 94.00% 100.00% 100,00%  100.00% 94.00% 100.00% 100.00%
01 | T222% " 0.00% T11% " 0.00% 222% " 0.00% 333% " 0.00% 0.00% " 0.00% 0.00% " 0.00% 0.00% ~ 0.00% 0.00%
02 | 125%  000% 125%  0.00% 125%  0.00% 500%  0.00% 125%  0.00% 000%  0.00% 125%  0.00% 8.75%
10 03| 143%  0.00% 4.29% 100.00% 143%  0.00% 7.14% 100.00% 0.00% 100.00% 0.00% 100.00% 571%  0.00% 2.86%
04 | 26:67% 100.00% 30.00% 100.00% 73.33% 100.00% 36.67% 100.00% 40.00% 100.00% 26.67% 100.00% 70.00% 100.00% 4167%
o1 0.5 | 100.00% 100.00% 100.00%! 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%| 100.00%! 100.00%| 100.00% 100.00%! 100.00% 100.00%
: 01 | 222%  000% T11% 0.00% 0.00%  0.00% T11% 0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%
02 | 125%  000% 125%  0.00% 125%  0.00% 125%  0.00% 250%  0.00% 250%  0.00% 250%  0.00% 2.50%
5 03| 143%  000% 143%  0.00% 143%  0.00% 286%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 0.00%
04 | 000% 000% 167%  0.00% 000%  0.00% 167%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 0.00%
100 05 | 9400% 100.00% 7400% 100.00% 2.00% 100.00% 82.00% 100.00% 94.00% 100.00% 92.00% 100.00% 94.00% 100.00% 100,00%
01 | T222% " 0.00% T11% " 0.00% 222% " 0.00% 222% " 0.00% 0.00% " 0.00% 0.00% " 0.00% 0.00% ~ 0.00% 0.00%
02 | 125%  000% 125%  0.00% 125%  0.00% 125%  0.00% 125%  0.00% 000%  0.00% 125%  0.00% 3.75%
10 03 | 143%  0.00% 143%  0.00% 143%  0.00% 429%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 0.00%
04 | 000% 000% 167%  0.00% 15.00%  0.00% 15.00%  0.00% 333%  0.00% 667%  0.00% 5000%  0.00% 16.67%
0.5 | 6800% 100.00% 92.00% 100.00% 6.00% 100.00% 100.00% 100.00% 72.00% 100.00% 100.00%| 100.00% 6.00% 100.00% 100.00%
01 | 1.11%  000% T11% 0.00% 0.00%  0.00% T11% 0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%
02 | 125% 000% 125%  0.00% 125%  0.00% 125%  0.00% 250%  0.00% 250%  0.00% 250%  0.00% 2.50%
5 03| 143% 333% 143%  0.00% 143%  0.00% 143%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 0.00%
04 | 167% 4000% 167%  77.50% 167% 167%  50.00% 000%  90.00% 000%  32.50% 000% 52.50% 0.00%
0 05 | 000% 98.00% 000%  98.00% 2.00% 000%  98.00% 000%  98.00% 0.00% 100.00% 000%  98.00% 0.00%
01 "333% " 0.00% T11% " 0.00% 222%0.00% 2.22% 7 0.00% 0.00% " 0.00% 0.00% "~ 0.00% 0.00% " 0.00% 0.00%
02 | 125%  000% 125%  0.00% 125%  0.00% 125%  0.00% 125%  0.00% 000%  0.00% 125%  0.00% 2.50%
10 03| 143%  0.00% 143%  23.33% 286%  0.00% 286%  0.00% 000%  0.00% 000%  3.33% 000%  0.00% 0.00%
04 | 000% 97.50% 000% 97.50% 000% 87.50% 167%  57.50% 000% 57.50% 000% 82.50% 000%  65.00% 0.00%
1 05 |  200% 88.00% 0.00%  98.00% 2.00%  96.00% 0.00%  86.00% 200%  72.00% 0.00% 100.00% 2.00%  7400% 0.00%
01 | T.11%  000% T11% 0.00% 0.00% _ 0.00% T11% 0.00% 0.00%  0.00% 0.00%  0.00% 0.00% _ 0.00% 0.00%
02 | 125%  000% 125%  0.00% 125%  0.00% 125%  0.00% 250%  0.00% 250%  0.00% 250%  0.00% 2.50%
5 03| 143% 000%  0.00% 1.43% 000%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00%
04 | 0.00% 167%  0.00% 167% 167%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00%
100 05 | 2.00% 0.00% 100.00% 2.00% 0.00% 100.00% 000%  98.00% 0.00% 100.00% 0.00% 0.00%
01 333% T11% " 0.00% 2.92% 2.22% " 0.00% 0.00% "~ 0.00% 0.00% "~ 0.00% 0.00% 0.00%
02 | 1.25% 125%  0.00% 1.25% 125%  0.00% 125%  0.00% 000%  0.00% 1.25% 1.25%
10 03| 286% 000%  0.00% 1.43% 286%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00%
04 | 0.00% 000%  0.00% 0.00% 167%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00%
05 | 2.00% 0.00% 100.00% 2.00% 0.00%  98.00% 2.00%  98.00% 0.00% 100.00% 2.00% 0.00%
01 | T.11% T11% 0.00% T11% T11% 0.00% 0.00% _ 0.00% 0.00%  0.00% 0.00% 0.00%
02 | 1.25% 125%  0.00% 1.25% 125%  0.00% 250%  0.00% 250%  0.00% 2.50% 2.50%
5 03| 286% 000%  0.00% 4.29% 000%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00%
04 |  167% 000%  0.00% 1.67% 000%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00%
0 05 | 0.00% 000%  6.00% 0.00% 000%  2.00% 000%  2.00% 000%  10.00% 0.00% 0.00%
01 3.33% T11% 7 70.00% 2.92% 2.22% 0.00% 0.00% 0.00% 0.00% " 0.00% 0.00% 0.00%
02 | 1.25% 125%  0.00% 2.50% 125%  0.00% 125%  0.00% 000%  0.00% 2.50% 1.25%
10 03| 143% 000%  0.00% 2.86% 286%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00%
04 | 167% 000%  0.00% 0.00% 000%  0.00% 167%  0.00% 000%  0.00% 0.00% 0.00%
5 05 | 2.00% 000%  4.00% 0.00% 0.00%  0.00% 0.00%  0.00% 000%  2.00% 0.00% 0.00%
01 | T.11% T11% 0.00% 0.00% T11% 0.00% 0.00% _0.00% 0.00% 0.00% 0.00% 0.00%
02 | 1.25% 125%  0.00% 1.25% 125%  0.00% 250%  0.00% 250%  0.00% 2.50% 2.50%
5 03| 000% 000%  0.00% 1.43% 000%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00%
04 |  0.00% 000%  0.00% 0.00% 167%  0.00% 000%  0.00% 0.00% 0.00% 0.00%
100 05 | 0.00% 0.00% 0.00% 000%  2.00% 0.00% 100.00% 0.00% 0.00% 0.00%
01 2.02% T11% " 0.00% 4.40% T11%0.00% 0.00% " 0.00% 0.00% 0.00% 0.00%
02 | T125% 125%  0.00% 1.25% 125%  0.00% 125%  0.00% 0.00% 1.25% 1.25%
10 03| 286% 000%  0.00% 1.43% 143%  0.00% 000%  0.00% 0.00% 0.00% 0.00%
04 | 0.00% 000%  0.00% 0.00% 000%  0.00% 000%  0.00% 0.00% 0.00% 0.00%
05 | 000% 000% _ 8.00% 0.00% 000% _ 0.00% 000% _86.00% 0.00% 0.00% 0.00%




BlT2 Skew-THHT—4 [EHHE10 tHBEJ0.8]

ﬁﬂfg sinfe T8 sinds| FEH (skewness) 5 E#H (skewness) 10
BEE EH om wa AT EUREDITEERDI | H7 5 BEEMAR EUREDITHR R EUREDITEERDI | 575 BERMAR EUREDITHR
8 P o |REhE BRHE MhE BRLE REHE = RRHE MhE BRHE RREHE RhE RHZ RRHE RhE RIHE REHE
_ 0 5 0 2.00% 1.00% 2.00% 2.00% 10.00% — 90% 5.00% 9.00% - 91% 5.00%
10 5.00% 1.00% 6.00% 5.00% 9.00% 3.00% 10.00% 90% 9.00%
0.1 2.22% 0.00% 0.00% 0.00% 2.22% 2.22% 0.00% 2.22% 0.00% 2.22% 0.00% 2.22% 2.22% 0.00%
0.2 1.25% 0.00% 1.25% 0.00% 1.25% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 5.71% 0.00% 0.00% 7.14% 0.00% 0.00% 0.00% 1.43% 0.00% 0.00% 4.29% 0.00%
0.4 1.67% 0.00% 5.00%; 100.00% 1.67% 11.67%| 100.00% 0.00% 0.00% 16.67% 100.00% 11.67% 23.33% 100.00%
10 0.5 92.00% 100.00% 100.00%; 100.00% 92.00% 100.00%; 100.00% 100.00% 100.00%: 98.00% 100.00% 100.00% 100.00%; 100.00%
0.1 1.11% 0.00% 1.11% 0.00% 2.22% 1.11% 0.00% 0.00% 0.00% 0.00% 0.00% 1.11% 0.00% 0.00%
0.2 3.75% 0.00% 2.50% 0.00% 5.00% 7.50% 0.00% 2.50% 0.00% 1.25% 0.00% 2.50% 5.00% 0.00%
10 03 0.00% 0.00% 0.00%; 100.00% 5.71% 8.57% 0.00% 11.43% 0.00% 1.43% 100.00% 4.29% 12.86% 0.00%
0.4 3.33% 100.00% 11.67%; 100.00% 53.33% 25.00% 100.00% 25.00% 100.00% 1.67% 100.00% 26.67% 20.00% 100.00%
0.1 0.5 J 100.00%| 100.00% 98.00%100.00% 100.00% 100.00%; 100.00% 100.00% 100.00%: 100.00%| 100.00% 100.00% 100.00%; 100.00%
’ 0.1 2.22% 0.00% 0.00% 0.00% 2.22% 0.00% 0.00% 2.22% 0.00% 2.22% 0.00% 2.22% 2.22% 0.00%
0.2 1.25% 0.00% 1.25% 0.00% 1.25% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00% 0.00% 1.43% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 0.00% 1.67% 0.00% 0.00% 1.67% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 3.33% 0.00%
100 0.5 | 100.00% 100.00%  0%| 86.00% 100.00% 4.00% 88.00% 100.00% 74.00% 100.00% 78.00% 100.00% 4.00% 82.00% 100.00%
0.1 1.11% 0.00% 1.11% 0.00% 1.11% 1.11% 0.00% 0.00% 0.00% 0.00% 0.00% 1.11% 0.00% 0.00%
0.2 3.75% 0.00% 1.25% 0.00% 3.75% 5.00% 0.00% 1.25% 0.00% 0.00% 0.00% 1.25% 2.50% 0.00%
10 03 0.00% 0.00% 0.00% 0.00% 0.00% 5.71% 0.00% 0.00% 0.00% 1.43% 0.00% 0.00% 4.29% 0.00%
0.4 0.00% 0.00% 1.67% 0.00% 55.00% 16.67% 0.00% 0.00% 0.00% 3.33% 0.00% 25.00% 6.67% 0.00%
0.5 88.00% 100.00% 100.00% 100.00% 38.00% 100.00%100.00% 94.00% 100.00% 60.00% 100.00% 100.00% 100.00%100.00%
0.1 2.22% 0.00% 0.00% 0.00% 2.22% 1.11% 0.00% 2.22% 0.00% 2.22% 0.00% 2.22% 2.22% 0.00%
0.2 1.25% 0.00% 1.25% 0.00% 1.25% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 1.67%  40.00% 0.00% 1.67% 20.00% 0.00% 97.50% 0.00% 50.00% 0.00% 0.00%
10 0.5 2.00% 2.00%; 100.00% 2.00% 2.00%  98.00% 2.00%  98.00% 2.00% 98.00% 2.00% 2.00%
0.1 2.22% 0.00% 1.11% 0.00% 2.22% 1.11% 0.00% 1.11% 0.00% 0.00% 0.00% 2.22% 0.00% 0.00%
0.2 6.25% 0.00% 1.25% 0.00% 5.00% 3.75% 0.00% 1.25% 0.00% 0.00% 0.00% 5.00% 2.50% 0.00%
10 03 0.00% 0.00% 0.00% 3.33% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 70.00% 0.00% 82.50% 0.00% 0.00%  20.00% 0.00% 67.50% 0.00% 55.00% 0.00% 0.00%  40.00%
1 0.5 6.00% 80.00% 2.00% 100.00% 4.00% 4.00% _80.00% 2.00% 88.00% 2.00% 100.00% 2.00% 2.00% _ 88.00%
0.1 2.22% 0.00% 0.00% 0.00% 2.22% 0.00% 0.00% 2.22% 0.00% 2.22% 0.00% 2.22% 2.22% 0.00%
0.2 1.25% 0.00% 1.25% 0.00% 1.25% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 1.67% 0.00% 0.00% 1.67% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
100 0.5 2.00% 0.00%; 100.00% 2.00% 0.00% 100.00% 2.00%  96.00% 2.00% 2.00% 2.00%
0.1 1.11% 1.11% 0.00% 1.11% 1.11% 0.00% 0.00% 0.00% 0.00% 1.11% 0.00%
0.2 3.75% 1.25% 0.00% 5.00% 3.75% 0.00% 2.50% 0.00% 0.00% 1.25% 2.50%
10 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% I 0.00% 0.00%
0.5 4.00% 2.00% 100.00% 4.00% 2.00% 98.00% 2.00%  86.00% 2.00% 100.00% 2.00% 2.00%
0.1 2.22% 0.00% 0.00% 2.22% 0.00% 0.00% 2.22% 0.00% 2.22% 2.22% 2.22%
0.2 1.25% 1.25% 0.00% 1.25% 1.25% 0.00% 0.00% 0.00% 0.00% 1.25% 0.00%
5 03 0.00% 0.00% 0.00% 1.43% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 1.67% 0.00% 0.00% 1.67% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 0.5 0.00% 0.00% 6.00% 0.00% 0.00% 2.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 1.11% 1.11% 0.00% 1.11% 1.11% 0.00% 2.22% 0.00% 0.00% 2.22% 0.00%
0.2 6.25% 1.25% 0.00% 5.00% 3.75% 0.00% 3.75% 0.00% 0.00% 3.75% 2.50%
10 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 1.67% 0.00%
5 0.5 2.00% 0.00% 2.00% 2.00% 0.00% 0.00% 2.00% 0.00% 0.00% 2.00% 0.00%
0.1 2.22% 0.00% 0.00% 2.22% 1.11% 0.00% 2.22% 0.00% 2.22% 2.22% 2.22%
0.2 1.25% 1.25% 0.00% 1.25% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
100 0.5 0.00% 0.00% 38.00% 81%  0.00% 0.00% 0.00% 0.00% 100.00%: 0.00% 0.00% 0.00%
0.1 1.11% 1.11% 1.11% 1.11% 0.00% 3.33% 0.00% 0.00% 2.22% 0.00%
0.2 3.75% 1.25% 5.00% 2.50% 0.00% 3.75% 0.00% 0.00% 3.75% 2.50%
10 03 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.5 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% _ 96.00% 0.00% 0.00% 0.00%




BlT2 Skew-THHT—42 [BHEINf F8E90.8]

ﬂ‘ﬂfg ShiE T shiE E#H (skewness) 0 FE#H (skewness) 1
Egﬁ EE oN BE HT5HR | EUREDITEERBAIR | HFFEEEME | EUREDIT R hT5HR | EUREDTEERADIR | HFFEEEME | EUREDIThR
6 b o |mEmHE mhE B | RemE moE B | RemE maE | SH | RemE | maE BREHE mhE B | ReEE mhE S0 | RemE H | BgE | mhE
_ o 5 o 0.00% 0.00% - 0.00% - 0.00% - 1.00% - 0.00% 1.00% - 0.00% -
10 0.00% 0.00% - 0.00% - 0.00% - 0.00% - 0.00% 0.00% - 0.00% -
0.1 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 2.22%  0.00% T11% 2.22% 2.22%  0.00%
02 000%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
5 03 1.43% 100.00%; 571%  0.00% 1.43%  0.00% 7.14%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
0.4 0.00% 100.00% 11.67% 100.00% 000%  0.00% 10.00% 100.00% 0.00% 100.00% 8.33% 5.00% 11.67%  100.00%
10 05 | 96.00% 100.00% 100.00% _100.00% 96.00% _100.00% 100.00% _100.00% 84.00% _100,00% 96.00% 84.00% 100.00%| _100.00%
0.1 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00% ~ 0.00% 2.22%  0.00% 0.00% 2.22% 2.22%  0.00%
02 000%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
10 03 000%  0.00% 000% 93.33% 000%  0.00% 1.43%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
0.4 1.67% 100.00%; 16.67% 100.00% 80.00% 100.00% 16.67% 100.00% 20.00%  100.00% 5.00% 43.33% 13.33% | 100.00%
01 05 | 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%, 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%
: 0.1 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% 0.00%  0.00% T11%  0.00% T11%  0.00% T11% 2.22%  0.00%
02 000%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 000%  0.00% 0.00% 000%  0.00%
5 03 1.43%  0.00% 1.43%  0.00% 1.43%  0.00% 2.86% 000%  0.00% 000%  0.00% 0.00% 000%  0.00%
0.4 000%  0.00% 000%  0.00% 000%  0.00% 0.00% 000%  0.00% 000%  0.00% 0.00% 000%  0.00%
100 05 | 96.00% 100.00% 92.00% _100.00% 0.00%, _100.00% 98.00% 100.00%__100.00% 66.00% 100.00% 100.00% 82.00% _100.00%
0.1 0.00%  0.00% 000%  0.00% 0.00%  0.00% 0.00% 222%  0.00% 0.00%  0.00% 2.22% 2.22%  0.00%
02 000%  0.00% 000%  0.00% 000%  0.00% 0.00% 000%  0.00% 000%  0.00% 0.00% 000%  0.00%
10 03 000%  0.00% 000%  0.00% 000%  0.00% 1.43% 000%  0.00% 000%  0.00% 0.00% 000%  0.00%
04 000%  0.00% 000%  0.00% 60.00% 3.33% 000%  0.00% 000%  0.00% 40.00% 000%  0.00%
05 | 100.00% 100.00%; 80.00% 100.00% 0.00% 100.00% 100.00%100.00% 72.00% 100.00%; 4.00% 100.00%_100.00%
0.1 0.00%  0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 111%  0.00% 0.00% 222%  0.00%
02 000%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00% 000%  0.00% 0.00% 000%  0.00%
5 03 000%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00% 000%  0.00% 0.00% 000%  0.00%
0.4 000%  95.00% 0.00% 0.00% 0.00% 000%  95.00% 000% 55.00% 0.00% 0.00%  30.00%
10 05 000%  94.00% 0.00% 0.00% 0.00% 000%  98.00% 000%  98.00% 0.00% 000% _ 98.00%
0.1 0.00%  0.00% 0.00% 0.00% 0.00% 1.11%0.00% 0.00%  0.00% 1.11% 2.22%  0.00%
02 000%  0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
10 03 000%  0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
0.4 000% 72.50% 0.00% ! 0.00% 0.00% 000% 22.50% 0.00% 0.00% 000%  15.00%
1 05 200%  80.00% 0.00% 100.00" 2.00% 0.00% 0.00%  80.00% 0.00% 0.00% 0.00%  84.00%
0.1 0.00%  0.00% 0.00% 0.00% 0.00% 0.00%  0.00% T11% 0.00% 2.22%  0.00%
02 000%  0.00% 0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
5 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 000%  0.00%
04 000%  0.00% 0.00% ! 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
100 05 000%  94.00% 0.00% _100.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00%  0.00% 0.00% 0.00% 0.00% 2.22% 0.00% 1.11% 2.22%
02 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 000%  0.00% 0.00% ! 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
05 000%  86.00% 0.00% 100.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00%  0.00% 0.00% 0.00% 0.00% 0.00% T11% 2.22% 2.22%
02 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 05 000%  000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00% 0.00% 0.00% 1.11% 0.00% 1.11% 2.22%
02 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 05 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00%  0.00% 0.00% 0.00% 0.00% 4.44% T11% T11% 2.22%
02 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
100 05 000%  200% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00% 0.00% 0.00% 0.00% 0.00% 2.22% 0.00% 1.11% 2.22%
02 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
05 000%  98.00% 0.00% 000% 000% 000% 0.00% 0.00% 0.00%




BlT2 Skew-THHT—42 [BHEINf F8E90.8]

ﬂ‘ﬂfg ShiE T ym,ﬂgl FE# (skewness) 5 E#H (skewness) 10
Egﬁ EE oN BE HT5HR [ EUREDITEERBADIR | HFFEEEME | EUREDIT R hT5HR [ EUREDITEERAIIR | HFFEEEME | EUREDIT kR
5 b | o |wmmE] mhE | B | gpamE ] max | B | gems B | mammE Bz mhE BE [ Bmimx mhE  BE Bk mhE B | Bmmx
_ o 5 o 0.00% - 0.00% - 0.00% - 1.00% 1.00% - 1.00% - 1.00% - 1.00%
10 0.00% - 0.00% - 0.00% - 0.00% 0.00% - 0.00% - 0.00% - 0.00%
0.1 0.00%  0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00%
02 1.25%  0.00% 1.25%  0.00% 2.50% 250%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
5 03 000%  0.00% 000%  0.00% 0.00% 1.43%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
0.4 8.33% 100.00%; 8.33% 100.00% 6.67% 8.33% 100.00% 000%  0.00% 3.33% 0.00% 6.67% 100.00%
10 05 | 80.00% 100.00% 94.00% _100.00% 80.00% 98.00% _100.00% 38,00% _100,00% 76.00% 400% 78.00% _100.00%
0.1 111% " 0.00% 0.00%  0.00% 111% 111% " 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00%
02 1.25%  0.00% 000%  0.00% 1.25% 1.25%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
10 03 000%  0.00% 0.00% 100.00% 14.29% 000%  0.00% 000%  0.00% 0.00% 5.71% 1.43%  0.00%
04 | 1500%  0.00% 5.00% 100.00% 16.67% 8.33% 100.00% 8.33% 100.00% 0.00% 21.67% 28.33%| 100.00%
01 05 | 100.00% 100.00% 98.00% 100.00% 100.00% 100.00% | 100.00% 100.00% 100.00% 100.00% 92.00% 100.00% 100.00%
: 0.1 0.00%  0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00%
02 1.25%  0.00% 000%  0.00% 2.50% 000%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
5 03 000%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
04 000%  0.00% 000%  0.00% 0.00% 1.67% 000%  0.00% 0.00% 0.00% 000%  0.00%
100 05 | 90.00% 100.00% 62.00% _100.00% 92.00% 68.00% 72.00% 100,00% 52,00% 62.00% 56.00% _100.00%
0.1 111% " 0.00% 0.00%  0.00% 111% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00%
02 1.25%  0.00% 000%  0.00% 1.25% 1.25% 000%  0.00% 0.00% 0.00% 000%  0.00%
10 03 000%  0.00% 000%  0.00% 0.00% 0.00% 000%  0.00% 0.00% 0.00% 000%  0.00%
0.4 000%  0.00% 000%  0.00% 18.33% 5.00% 000%  0.00% 1.67% 21.67% 333%  0.00%
05 | 100.00% 100.00%; 66.00% 100.00% 0.00% 100.00% 100.00%_100.00% 74.00% 0.00% 100.00% _100.00%
0.1 0.00%  0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00% 0.00% 0.00% 0.00%  0.00%
02 000%  0.00% 000%  0.00% 0.00% 1.25% 000%  0.00% 0.00% 0.00% 000%  0.00%
5 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 05 000% _ 98.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 111% " 0.00% 0.00% 1.11% 0.00% 0.00% 0.00% 0.00% 0.00%
02 1.25%  0.00% 0.00% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00%
10 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 000%  60.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
1 05 000%  86.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
02 1.25%  0.00% 0.00% 2.50% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 000%  0.00% 0.00% ! 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
100 05 000% _ 98.00% 0.00% _100.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 1.11% " 0.00% 0.00% 1.11% 0.00% 0.00% 0.00% 0.00% 0.00%
02 1.25%  0.00% 0.00% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00%
10 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 000%  0.00% 0.00% ! 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
05 000%  88.00% 0.00% 100.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
02 250%  0.00% 0.00% 2.50% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10 05 000%  000% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 111% " 0.00% 0.00% 111% 0.00% 0.00% 0.00% 0.00% 0.00%
02 1.25%  0.00% 0.00% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00%
10 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 05 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 0.00%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
02 250%  0.00% 0.00% 2.50% 0.00% 0.00% 0.00% 0.00% 0.00%
5 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.4 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
100 05 0.00% 100.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.1 111% " 0.00% 0.00% 1.11% 0.00% 0.00% 0.00% 0.00% 0.00%
02 1.25%  0.00% 0.00% 1.25% 0.00% 0.00% 0.00% 0.00% 0.00%
10 03 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
04 000%  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
05 000%  98.00% 000% 0.00% 000% 000% 0.00% 000% 000%
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7;?;{% sl EH sniE i _ ZHGER 0 _
T EH OB A hF5hi EUREDITE [E 4 ik hH 5 EEE MR EUREDIThR
S | p | o |MEBHE RAE  HUE| BRHE OB RHE | BRHEE | RAE  RHE | BRIME | RhE  RHE
_ 0o |5 o 16.00% |- 84%| 14.00% - 86%| 15.00% - 85%| 16.00% - 84%
10 15.00% — 85%|  7.00% - 93%| 18.00% — 82%| 15.00% - 85%|
01 | 16.67% 100.00% 75%| 12.22% 100.00% 79% 13.33% 100.00% 78%| 16.67% 100.00% 75%
02 | 31.25% 100.00% 55% 18.75% 100.00% 65% 28.75% 100.00% 57% 30.00% 100.00%  56%
5 03| 2571% 10000% 52% 25.71% 100.00% 52%| 35.71% 100.00% 45%| 4857% 100.00% 36%
04 | 6833% 100.00% 19%| 63.33% 10000% 22%| 60.00% 100.00% 24%| 83.33% 100.00% 10%
5 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 26.67% 100.00% 66% 11.11% 100.00% 80% 30.00% 100.00% 63% 22.22% 100.00% 70%
02 | 2875% 100.00% 57% 16.25% 100.00% 67% 25.00% 100.00% 60% 28.75% 100.00% 57%
10 03 | 70.00% 100.00% 21%| 30.00% 100.00% 49%| 60.00% 100.00% 28%| 78.57% 100.00% 15%
04 | 98.33% 100.00%  1%| 83.33% 100.00% 10%| 98.33% 100.00%  1%| 100.00% 100.00% 0%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 21.11% 000% 81% 13.33% 000% 88% 12.22%  000% 89% 1556%  000% 86%
02 | 21.25% 000% 83% 16.25%  000% 87% 2500%  000% 80% 21.25% 10.00% 81%
5 03| 2000% 000% 86% 2857% 100.00% 50% 14.29%  0.00% 90%| 25.71% 100.00% 52%
04 | 75.00% 100.00% 15%| 65.00% 100.00% 21%| 60.00% 100.00% 24%| 85.00% 100.00% 9%
01 10 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
: 0.1 | 21.11% 100.00% 71%| 10.00% 100.00% 81% 27.78%  0.00% 75% 20.00% 100.00% 72%
02 | 2500% 000% 80% 13.75% 100.00% 69% 26.25%  0.00% 79% 18.75% 100.00%  65%
10 03 | 27.14% 100.00% 51%| 24.29% 10000% 53% 2857% 100.00% 50%| 71.43% 100.00% 20%
04 | 96.67% 100.00%  2%| 81.67% 10000% 11%| 95.00% 100.00%  3%| 98.33% 100.00% 1%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 1556%  0.00% 86% 12.22%  000% 89% 13.33%  0.00% 88% 13.33% 000% 88%
02 | 1375%  000% 89% 13.75%  000% 89% 13.75%  0.00% 89% 13.75%  000%  89%
5 03| 1000% 000% 93% 1429%  000% 90% 24.29%  0.00% 83% 14.29%  000% 90%
04 | 1333% 000% 92% 2500% 000% 85% 8.33%  0.00% 38.33%  0.00% 77%
100 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% _ 0%| 100.00% 100.00% 0%
0.1 | 2444% 000% 78% 11.11%  000% 90% 23.33%  000% 79% 1556%  000% 86%
02 | 1500% 000% 88% 11.25%  000% 91% 1500%  0.00% 88% 17.50%  000%  86%
10 03 7.14%  000%OSH| 7.14%  0.00%MMOS%H 2.86%  0.00% 24.29%  0.00% 83%
04 | 1667%  000% 90% 13.33%  0.00% 92%|— - - 36.67%  0.00% 78%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 16.67% 90.00% 76% 12.22% 100.00% 79% 15.56% 100.00% 76%| 14.44% 10000% 77%
02 | 2500% 100.00% 60% 15.00% 100.00% 68% 22.50% 100.00% 62% 15.00% 100.00%  68%
5 03| 21.43% 10000% 55% 14.29% 100.00% 60% 24.29% 100.00% 53%| 15.71% 100.00% 59%
04 | 3500% 100.00% 39%| 2500% 100.00% 45%| 35.00% 100.00% 39%| 31.67% 100.00% 41%
5 05 | 28.00% 100.00% 36%| 20.00% 100.00% 40%| 30.00% 100.00% 35%| 26.00% 100.00% 37%
0.1 | 3222% 100.00% 61%| 14.44% 10000% 77% 27.78% 100.00% 65% 21.11% 100.00% 71%
02 | 2500% 100.00% 60% 12.50% 100.00% 70% 22.50% 100.00% 62%| 18.75% 100.00%  65%
10 03 | 37.14% 100.00% 44%| 14.29% 100.00% 60% 31.43% 100.00% 48%| 24.29% 100.00% 53%
04 | 40.00% 100.00% 36%| 21.67% 10000% 47%| 35.00% 100.00% 39%| 33.33% 100.00% 40%
05 | 4000% 10000% 30%| 16.00% 10000% 42%| 50.00% 100.00% 25%| 30.00% 100.00% 35%
0.1 | 20.00% 000% 82% 12.22% 000% 89% 16.67%  0.00% 85% 13.33%  000% 88%
02 | 2250% 40.00% 74%| 13.75% 30.00% 83% 27.50%  0.00% 78% 15.00% 2500% 83%
5 03 | 1429% 46.67% 76% 11.43% 10000% 62% 18.57%  3.33% 86%| 14.29% 100.00%  60%
04 | 3500% 100.00% 39%| 23.33% 10000% 46%| 36.67% 100.00% 38%| 33.33% 100.00% 40%
1 10 05 | 30.00% 100.00% 35%| 18.00% 100.00% 41%| 26.00% 100.00% 37%| 22.00% 100.00% 39%
0.1 | 23.33% 100.00% 69% 11.11% 10000% 80% 27.78%  0.00% 75% 16.67% 100.00%  75%
02 | 2625% 000% 79% 10.00% 100.00% 72% 2500%  500% 79% 18.75% 100.00%  65%
10 03 | 20.00% 100.00% 56%| 12.86% 100.00% 61% 22.86% 100.00% 54% 20.00% 100.00%  56%
04 | 3500% 100.00% 39%| 20.00% 100.00% 48%| 40.00% 100.00% 36%| 31.67% 100.00% 41%
05 | 4400% 10000% 28%| 16.00% 10000% 42%| 44.00% 100.00% 28%| 32.00% 100.00% 34%
0.1 | 14.44% 000% 87% 12.22% 000% 89% 13.33%  0.00% 88% 13.33% 000% 88%
02 | 1250% 000% 90% 1250%  000% 90% 1500%  0.00% 88% 12.50%  000% 90%
5 03 7.14%  0.00% 1000%  000% 93% 857%  000% 94% 11.43%  000% 92%
04 | 1167% 000% 93% 16.67% 000% 90% 6.67%  000%MMO6H 18.33%  0.00% 89%
100 05 | 26.00% 100.00% 37%| 14.00% 100.00% 43%| 8.00% 100.00% 46%| 18.00% 100.00% 41%
0.1 | 17.78%  000% 84% 11.11%  000% 90% 2222%  000% 80% 15.56% 000% 86%
02 | 16.25%  000% 87% 7.50%  000% 94% 1375%  0.00% 89% 1500%  000% 88%
10 03 2.86%  0.00% 1.43% 0.00%- 10.00%  0.00% 93% 12.86%  0.00% 91%
04 | 1000% 000% 94%| 6.67%  0.00% 11.67%  000% 93% 20.00%  000% 88%
05 | 4800% 10000% 26%| 800% 10000% 46%| 46.00% 100.00% 27%| 22.00% 100.00% 39%
0.1 | 16.67% 0.00% 85% 12.22%  000% 89% 20.00%  000% 82% 13.33% 000% 88%
02 | 1250% 20.00% 86% 10.00% 40.00% 84% 1250% 20.00% 86% 11.25% 30.00%  85%
5 03 7.14% 5000% 80% 857% 80.00% 70%  857% 50.00% 79% 857% 70.00% 73%
04 | 10.00% 80.00% 62% 6.67% 92.50% 59% 8.33% 7250% 66% 10.00% 77.50%  63%
5 0.5 400% 6800% 64%  400% 80.00% 58%  6.00% 64.00% 65%  4.00% 72.00%  62%
0.1 | 18.89%  000% 83% 1000%  000% 91% 21.11%  000% 81% 14.44%  000% 87%
02 | 1750% 500% 85% 7.50% 50.00% 84% 17.50%  0.00% 86% 11.25% 2500%  86%
10 03 7.14% 33.33% 85%| 1.43% 86.67% 73% 10.00% 30.00% 84%| 571% 53.33%  80%
04 | 1167% 3500% 79% 3.33% 92.50% 61% 10.00% 40.00% 78% 8.33% 60.00% 71%
0.5 0.00% 60.00% 70% 000% 8000% 60% 000% 52.00% 74% 000% 70.00% 65%|
0.1 | 18.89% 10.00% 82%| 12.22% 10.00% 88% 1556% 10.00% 85% 12.22% 10.00% 88%
02 | 1375% 10.00% 87% 12.50% 1500% 87% 12.50% 10.00% 88% 12.50% 15.00% 87%
5 03 7.14% 2000% 89%  7.14% 5333% 79%  7.14% 33.33% 85% 7.14% 40.00%  83%
04 | 1000% 8500% 60% 833% 9500% 57%  8.33% 80.00% 63% 10.00% 85.00% 60%
5 10 0.5 6.00% 82.00% 56%  4.00% 92.00% 52%  6.00% 90.00% 52%| 4.00% 90.00% 53%
0.1 | 2222% 000% 80% 11.11%  000% 90% 26.67%  0.00% 76% 15.56%  000% 86%
02 | 1500% 500% 87% 7.50% 3500% 87% 17.50%  500% 85% 12.50% 15.00% 87%
10 03 714% 16.67% 90%|  1.43% 86.67% 73%  7.14% 16.67% 90%|  4.29% 40.00%  85%
0.4 8.33% 4500% 77% 3.33% 9500% 60% 10.00% 37.50% 79%  8.33% 65.00% 69%
05 000% 62.00% 69% 000% 9000% 55%  2.00% 46.00% 76% 000% 80.00% 60%
0.1 | 13.33% 000% 88% 12.22%  000% 89% 18.89%  0.00% 83% 13.33% 000% 88%
02 | 1250% 000% 90% 1250%  000% 90% 13.75%  0.00% 89% 12.50%  0.00% _ 90%
5 03 7.14%  0.00% 7.14%  0.00% 7.14%  0.00% 7.14%  0.00%
04 | 1000% 000% 94% 833%  0.00% 500%  0.00% 15.00%  0.00% 91%
100 0.5 400% 70.00% 63%  400% 96.00% 50%  4.00% 76.00% 60%  4.00% 92.00%  52%
0.1 | 2000% 000% 82% 1000% 000% 91% 2444%  000% 78% 14.44% 000% 87%
02 | 1250% 000% 90% 7.50%  000% _94% 1250%  0.00%  90% 12.50%  0.00% _ 90%
10 03 429%  0.00% 1.43%  0.00% 2.86%  0.00% 7.14%  0.00%
0.4 6.67%  0.00% 6.67%  0.00% 6.67%  0.00% 10.00%  0.00%  94%
0.5 400% 56.00% 70% 000% 9400% 53% 000% 6400% 68% 000% 82.00%
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T EH OB A hF5hiR EUREDITE [E R 4 bk hr 5 EEEMAR EUREDIThR
§ | p o |BHHE RAE HRHE| BRHE ROE  RHE | BRHE | RhE RHE | BRHE  BhE  RBHE
_ 0o |5 o 21.00% - 79%|  19.00% — 81%| 21.00% - 79%|  21.00% — 79%
10 30.00% — 70%|  20.00% - 80%| 27.00% - 73%|  29.00% - 71%|
01 | 11.11%] 60.00% 84% 11.11% 90.00% 81% 11.11% 100.00% 80% 12.22% 70.00% 82%
02 | 2750% 100.00% 584 26.25% 10000% 59% 18.75% 100.00% 65% 28.75% 100.00% 57%
5 03| 4000% 10000% 42%| 32.86% 100.00% 47%| 3571% 100.00% 45%| 47.14% 100.00% 37%
04 | 63.33% 100.00% 22%| 70.00% 100.00% 18%| 51.67% 100.00% 29%| 90.00% 100.00% 6%
5 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 3556% 100.00% 58% 23.33% 10000% 69% 34.44% 100.00% 59% 40.00% 100.00% 54%
02 | 3000% 100.00% 56% 20.00% 100.00% 64% 37.50% 100.00% 50% 42.50% 100.00% 46%
10 03 | 6571% 100.00% 24%| 34.29% 10000% 46%| 70.00% 100.00% 21%| 68.57% 100.00% 22%
04 | 88.33% 100.00%  7%| 73.33% 100.00% 16%| 93.33% 100.00%  4%| 100.00% 100.00% 0%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 1222%] 000% 89% 11.11% 000% 90% 12.22%  0.00% 89% 13.33% 000% 88%
02 | 2000% 000% 84% 2250% 000% 82% 13.75%  0.00% 89% 30.00%  000% 76%
5 03| 12.86% 10000% 61% 20.00% 100.00% 56% 18.57% 100.00% 57%| 25.71% 100.00% 52%
04 | 6500% 100.00% 21%| 63.33% 10000% 22%| 25.00% 100.00% 45%| 66.67% 100.00% 20%
01 10 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
: 01 | 2444% 000% 78%| 1889%  000% 83% 30.00% 000% 73% 37.78%  000% 66%
02 | 1875% 000% 85% 16.25% 10000% 67% 21.25%  0.00% 83% 31.25% 100.00% 55%
10 03 | 3429% 000% 76% 24.29% 10000% 53% 42.86% 100.00% 40%| 61.43% 100.00% 27%
04 | 80.00% 100.00% 12%| 66.67% 100.00% 20%| 96.67% 100.00%  2%| 100.00% 100.00% 0%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
01 | 1222%] 000% 89% 1000% 000% 91% 13.33%  0.00% 88% 11.11% 000% 90%
02 | 1625% 000% 87% 17.50%  000% 86% 17.50%  0.00% 86% 18.75%  000%  85%
5 03| 11.43% 000% 92% 11.43%  000% 92% 1429%  0.00% 90% 15.71%  000% 89%
0.4 500%  0.00% 11.67%  000% 93% 6.67%  0.00% 2000%  0.00% 88%
100 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% _ 0%| 100.00% 100.00% 0%
01 | 2333% 000% 79% 17.78%  000% 84% 26.67%  0.00% 76% 27.78%  000% 75%
02 | 1500% 000% 88% 7.50%  000% 94% 1250%  0.00% 90% 21.25%  000% 83%
10 03 | 11.43% 000% 92% 12.86%  000% 91% 1857%  0.00% 87% 32.86%  000% 77%
0.4 8.33%  0.00% 4000%  0.00% 76% 71.67%  000% 57% 56.67%  0.00% 66%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 11.11% 4000% 86%| 11.11% 80.00% 82% 11.11% 90.00% 81% 11.11% 40.00% 86%
02 | 2375% 100.00% 61%| 18.75% 100.00% 65% 21.25% 100.00% 63% 22.50% 100.00% 62%
5 03| 21.43% 10000% 55%| 15.71% 100.00% 59% 24.29% 100.00% 53%| 18.57% 100.00% 57%
04 | 2167% 9750% 48%| 13.33% 10000% 52%| 21.67% 97.50% 48%| 18.33% 100.00% 49%
5 05 | 2200% 10000% 39%| 16.00% 100.00% 42%| 22.00% 100.00% 39%| 18.00% 100.00% 41%
0.1 | 3222% 100.00% 61% 21.11% 10000% 71% 28.89% 100.00% 64% 33.33% 100.00% 60%
02 | 2250% 100.00% 62% 12.50% 100.00% 70% 23.75% 100.00% 61% 21.25% 100.00% 63%
10 03 | 31.43% 10000% 48%| 1857% 10000% 57% 31.43% 100.00% 48%| 30.00% 100.00% 49%
04 | 4500% 100.00% 33%| 30.00% 100.00% 42%| 46.67% 100.00% 32%| 40.00% 100.00% 36%
05 | 3200% 10000% 34%| 2200% 10000% 39%| 32.00% 100.00% 34%| 30.00% 100.00% 35%
01 | 11.11% 000% 90%| 1000%  000% 91% 11.11%  0.00% 90% 11.11%  000% 90%
02 | 1500% 4000% 80%| 17.50% 1500% 83% 13.75%  0.00% 89% 21.25%  000% 83%
5 03| 14.29% 10000% 60% 14.29% 100.00% 60% 11.43% 93.33% 64% 14.29% 100.00%  60%
04 | 2000% 100.00% 48%| 16.67% 100.00% 50% 21.67% 100.00% 47%| 16.67% 100.00%  50%
1 10 05 | 26.00% 100.00% 37%| 14.00% 10000% 43%| 24.00% 100.00% 38%| 16.00% 100.00% 42%
01 | 3222% 000% 71%| 17.78% 10000% 74% 28.89%  0.00% 74% 31.11%  000% 72%
02 | 1375% 5000% 79%| 8.75% 10000% 73% 16.25%  5.00% 86% 20.00% 100.00%  64%
10 03 | 27.14% 1000% 78%| 17.14% 100.00% 58% 24.29% 100.00% 53%| 24.29% 100.00% 53%
04 | 43.33% 100.00% 34%| 31.67% 10000% 41%| 41.67% 100.00% 35%| 38.33% 100.00% 37%
05 | 3400% 10000% 33%| 20.00% 10000% 40%| 34.00% 10000% 33%| 32.00% 100.00% 34%
0.1 | 1222%] 000% 89% 1000% 000% 91% 12.22%  000% 89% 11.11% 000% 90%
02 | 1625% 000% 87% 17.50%  000% 86% 18.75%  0.00% 85% 18.75%  000%  85%
5 03| 1143% 000% 92% 11.43%  0.00% 11.43%  000% 92% 1571%  0.00%  89%
0.4 8.33%  0.00% 8.33%  0.00% 6.67%  000%MMO6H 11.67%  000% 93%
100 05 | 2000% 10000% 40%| 12.00% 100.00% 20.00% 100.00% 40%| 14.00% 100.00% 43%
01 | 2556% 000% 77%| 17.78%  0.00% 26.67%  0.00% 76% 26.67% 000% 76%
02 | 1500% 000% 88% 6.25%  0.00% 1500%  000% 88% 17.50%  0.00%  86%
10 03 | 1000% 000% 93% 7.14%  0.00% 12.86%  000% 91% 1857%  000% 87%
0.4 8.33%  0.00% 11.67%  0.00% 2500%  0.00% 85% 28.33%  000% 83%
05 | 3400% 10000% 33%| 22.00% 10000% 39%| 22.00% 100.00% 39%| 26.00% 100.00% 37%
01 | 11.11% 000% 90%| 1000%  000% 91% 14.44%  000% 87% 11.11%  000% 90%
02 | 1500% 2000% 84% 1500% 2500% 83% 13.75% 25.00% 84% 17.50% 20.00%  82%
5 03| 1286% 36.67% 80% 857% 4000% 82% 11.43% 30.00% 83%| 14.29% 23.33% 83%
0.4 333% 32.50% 85% 3.33% 5750% 75%  5.00% 2500% 87%  5.00% 32.50%  84%
5 0.5 200% 72.00% 63% 200% 66.00% 66%  2.00% 56.00% 71%  2.00% 52.00%  73%
01 | 2667% 000% 76%| 1889%  000% 83% 27.78%  0.00% 75% 26.67%  000% 76%
02 | 1875% 000% 85% 6.25% 500% 94% 2000%  0.00% 84% 15.00%  5.00% 87%
10 03 | 1429% 000% 90%| 571% 5000% 81% 1857%  0.00% 87% 10.00%  3.33% 92%
04 | 1167% 4500% 75%| 833% 87.50% 60% 11.67% 50.00% 73% 13.33% 42.50%  75%
05 6.00% 36.00% 79% 200% 7800% 60%  4.00% 40.00% 78%| 800% 42.00%  75%)
0.1 | 1222%] 1000% 88%| 10.00% 10.00% 90% 11.11% 10.00% 89% 11.11% 10.00% 89%
02 | 1750% 500% 85% 1500% 10.00% 86% 17.50% 10.00% 84% 18.75% 10.00%  83%
5 03| 11.43% 1000% 89% 12.86% 10.00% 88% 11.43% 13.33% 88%| 14.29%  6.67% 88%
0.4 333% 12.50% 93% 3.33% 4250% 81% 500% 17.50% 90%  6.67% 30.00%  84%
5 10 0.5 200% 84.00% 57%  2.00% 80.00% 59%  2.00% 72.00% 63%  2.00% 70.00%  64%
01 | 2778% 000% 75%| 18.89%  000% 83% 2556%  0.00% 77% 26.67%  000% 76%
02 | 1625% 500% 86% 6.25% 10.00% 93% 13.75%  500% 88% 13.75%  5.00%  88%
10 03 | 1429% 1000% 87% 571% 36.67% 85% 1571% 10.00% 86% 11.43% 13.33% 88%
04 | 1333% 3250% 79%| 1000% 92.50% 57% 15.00% 3250% 78%| 11.67% 4500%  75%
05 | 1000% 2800% 81%| 200% 8800% 55% 10.00% 40.00% 75%  8.00% 44.00%  74%
0.1 | 1222%] 000% 89% 889% 000% 92% 12.22%  0.00% 89% 11.11%  000% 90%
02 | 1625% 000% 87% 16.25% 000% 87% 17.50%  0.00% 86% 18.75%  000%  85%
5 03| 1143% 000% 92% 10.00%  0.00% 11.43%  000%  92% 14.29%  000% 90%
0.4 500%  0.00% 500%  0.00% 6.67%  0.00%MMO6%H 10.00%  0.00% 94%
100 0.5 200% 64.00% 67%  0.00% 92.00% 200% 72.00% 63%  2.00% 74.00% 62%
01 | 2556% 000% 77% 18.89%  0.00% 26.67%  0.00% 76% 26.67% 000% 76%
02 | 1375% 000% 89% 6.25%  0.00% 1500%  000% 88%| 13.75%  0.00% 89%
10 03 857%  000% 94% 571%  0.00% 857%  000% 94% 17.14%  000% 88%
0.4 8.33%  0.00% 10.00%  0.00% 13.33%  0.00% 92% 16.67%  000% 90%
0.5 800% 50.00% 71% 2.00% 90.00% 1000% 32.00% 79% 800% 60.00%  66%|




ARs WBERI T4

7;2{;5 S B S0 _ i _ZIPHERS 08
T EH OB A hF5 R EUREDITE [E R 4 b hr 5 EEE MR EUREDIThR
§ | p o |BHHE RAE HRHE| BRHE RLE  RHE | BRHE | RhE RHE | BRHE  BhE  RBEE
_ 0o |5 o 21.00% - 79%| 21.00% - 79%|  19.00% — 81%| 23.00% - 77%
10 26.00% — 74%|  24.00% - 76%| 30.00% — 70%| 31.00% — 69%|
01 | 17.78% 000% 84% 1889% 000% 83% 21.11%  000% 81% 2444% 000% 78%
02 | 16.25%  000% 87% 21.25%  000% 83% 15.00% 100.00% 68% 31.25%  000%  75%
5 03 | 44.29% 10000% 39%| 40.00% 100.00% 42%| 3571% 100.00% 45%| 44.29% 100.00% 39%
04 | 66.67% 100.00% 20%| 55.00% 100.00% 27%| 55.00% 100.00% 27%| 65.00% 100.00% 21%
5 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 3222% 000% 71%| 2556% 10000% 67% 33.33%  0.00% 70% 35.56%  000% 68%
02 | 2750% 100.00% 58%| 26.25% 100.00% 59%| 31.25% 100.00% 55% 38.75% 100.00% 49%
10 03 | 27.14% 100.00% 51%| 34.29% 100.00% 46%| 27.14% 100.00% 51%| 47.14% 100.00% 37%
04 | 68.33% 100.00% 19%| 58.33% 100.00% 25%| 68.33% 100.00% 19%| 75.00% 100.00% 15%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 18.89% 000% 83% 1889% 000% 83% 2222%  000% 80% 2444% 000% 78%
02 | 1750% 000% 86% 18.75%  000% 85% 1500%  0.00% 88% 27.50%  000% 78%
5 03| 12.86% 10000% 61% 31.43% 100.00% 48%| 12.86% 100.00% 61% 35.71% 100.00% 45%
04 | 10.00% 100.00% 54% 38.33% 10000% 37%| 45.00% 100.00% 33%| 48.33% 100.00% 31%
01 10 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
: 0.1 | 3222% 000% 71%| 2556% 000% 77% 33.33%  0.00% 70% 34.44% 000% 69%
02 | 2375% 000% 81% 21.25%  000% 83% 21.25%  000% 83% 37.50% 000% 70%
10 03 | 22.86% 000% 84%| 27.14% 10000% 51% 2571%  0.00% 82% 40.00%  000% 72%
04 | 33.33% 100.00% 40%| 56.67% 100.00% 26%| 68.33% 100.00% 19%| 66.67% 100.00% 20%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 18.89% 000% 83% 18.89% 000% 83% 17.78%  0.00% 84% 2000% 000% 82%
02 | 16.25%  000% 87% 16.25%  000% 87% 17.50%  0.00% 86% 16.25%  000% 87%
5 03| 1571% 000% 89% 17.14%  000% 88% 14.29%  0.00% 90% 24.29%  000% 83%
0.4 6.67%  0.00% 1500%  000% 91% 6.67%  0.00%MMO6% 2000% 000% 88%
100 05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% _ 0%| 100.00% 100.00% 0%
0.1 | 31.11% 000% 72%| 2556% 000% 77% 32.22%  000% 71% 33.33% 000% 70%
02 | 21.25% 000% 83% 2000% 000% 84% 2500% 000% 80% 32.50%  000% 74%
10 03 | 2286%  000% 84% 22.86%  000% 84% 21.43%  000% 85% 34.29%  000% 76%
0.4 1.67%  0.00% 3500%  0.00% 79% 58.33%  000% 65% 53.33%  0.00% 68%
05 | 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00%  0%| 100.00% 100.00% 0%
0.1 | 16.67% 000% 85% 18.89%  000% 83% 21.11%  000% 81% 21.11% 000% 81%
02 | 16.25% 4500% 78%| 16.25% 2500% 82% 15.00% 95.00% 69% 20.00% 2500%  79%
5 03 | 3286% 10000% 47%| 2571% 100.00% 52% 32.86% 100.00% 47%| 2857% 100.00% 50%
04 | 2167% 9750% 48%| 18.33% 10000% 49%| 21.67% 97.50% 48%| 18.33% 100.00% 49%
5 05 | 14.00% 100.00% 43%| 12.00% 100.00% 44%| 12.00% 100.00% 44%| 12.00% 100.00% 44%
0.1 | 33.33% 10.00% 69% 26.67% 80.00% 68% 33.33% 10.00% 69% 33.33% 10.00% 69%
02 | 2375% 90.00% 63% 2000% 9500% 65% 25.00% 90.00% 62% 27.50% 55.00% 67%
10 03 | 27.14% 76.67% 58%| 24.29% 10000% 53% 2571% 83.33% 57% 27.14% 83.33%  56%
04 | 3500% 9500% 41%| 13.33% 10000% 52% 35.00% 95.00% 41%| 26.67% 97.50% 45%
05 | 2200% 9800% 40%| 10.00% 10000% 45%| 26.00% 98.00% 38%| 20.00% 98.00% 41%
0.1 | 2000% 000% 82% 18.89% 000% 83% 17.78%  0.00% 84% 21.11% 000% 81%
02 | 16.25%  000% 87% 17.50%  000% 86% 1500%  0.00% 88% 22.50%  000% 82%
5 03| 1571% 10.00% 86% 24.29% 100.00% 53% 12.86% 100.00% 61%| 27.14% 90.00%  54%
0.4 500% 100.00% 57%| 16.67% 100.00% 50%  3.33% 100.00% 58%| 16.67% 100.00%  50%
1 10 05 | 12.00% 98.00% 45%| 12.00% 10000% 44%| 12.00% 98.00% 45%| 12.00% 98.00% 45%
0.1 | 3222% 000% 71%| 2556% 000% 77% 31.11%  000% 72% 33.33% 000% 70%
02 | 2250% 000% 82% 18.75%  000% 85% 2250%  0.00% 82% 28.75%  000% 77%
10 03 | 2000% 000% 86% 2000% 33.33% 76% 21.43%  000% 85% 27.14%  000% 81%
04 | 2833% 9750% 44%| 11.67% 10000% 53%  6.67% 100.00% 56% 21.67% 97.50% 48%
05 | 26.00% 9200% 41%| 10.00% 10000% 45%| 30.00% 90.00% 40%| 20.00% 96.00% 42%
0.1 | 18.89% 000% 83% 18.89% 000% 83% 20.00%  000% 82% 2000% 000% 82%
02 | 16.25%  000% 87% 18.75%  000% 85% 17.50%  0.00% 86% 18.75%  000%  85%
5 03| 11.43% 000% 92% 17.14%  000% 88% 1571%  0.00% 89% 1857%  000% 87%
0.4 500%  0.00% 8.33%  0.00% 6.67%  0.00% 8.33%  0.00%
100 0.5 8.00% 100.00% 46%| 12.00% 100.00% 44%| 800% 100.00% 46%| 14.00% 100.00% 43%
0.1 | 33.33% 000% 70% 2556% 000% 77% 3222%  000% 71% 32.22%  000% 71%
02 | 2000% 000% 84% 1500%  000% 88% 2500%  000% 80% 23.75%  000% 81%
10 03 | 2429% 000% 83% 17.14%  000% 88% 22.86%  0.00% 84% 25.71%  000% 82%
0.4 167%  0.00% 6.67%  0.00% 3.33%  0.00% 2333%  0.00%  86%
0.5 8.00% 100.00% 46%| 10.00% 10000% 45%| 20.00% 100.00% 40%| 20.00% 100.00% 40%
0.1 | 2000% 000% 82% 18.89%  000% 83% 2000%  000% 82% 2000% 000% 82%
02 | 1750% 500% 85% 17.50% 10.00% 84% 16.25%  500% 86% 18.75%  5.00%  84%
5 03| 1571% 23.33% 82% 1571% 26.67% 81% 17.14% 26.67% 80%| 1857% 20.00% 81%
0.4 333% 22.50% 89%  3.33% 3250% 85%  6.67% 22.50% 87%  6.67% 1250% 91%
5 0.5 400% 4800% 74%  6.00% 50.00% 72%  6.00% 44.00% 75% 6.00% 26.00%  84%
0.1 | 28.89%  000% 74%| 26.67% 000% 76% 31.11%  000% 72% 32.22%  000% 71%
02 | 21.25% 000% 83% 2000% 000% 84% 2250%  000% 82% 26.25%  000% 79%
10 03 | 2571% 000% 82% 2000% 000% 86% 2429%  000% 83% 25.71%  000% 82%
0.4 6.67%  7.50% 93%| 3.33% 1500% 92%  8.33%  7.50% 92%| 8.33%  7.50%  92%
05 6.00%  800% 93% 200% 30.00% 84% 6.00% 2.00%MNO6% 800%  2.00% NNO5%
0.1 | 2222% 10.00% 79%| 17.78% 10.00% 83% 18.89% 10.00% 82% 20.00% 10.00% 81%
02 | 1750% 000% 86% 16.25%  000% 87% 17.50%  0.00% 86% 18.75%  000%  85%
5 03| 1571% 1000% 86% 17.14%  3.33% 87% 14.29% 13.33% 86%| 1857%  3.33%  86%
0.4 333% 1000% 94% 3.33% 1250% 93%| 3.33% 10.00% 94% 6.67%  2.50% HENOGH|
5 10 0.5 6.00% 66.00% 64%  6.00% 5800% 68%  6.00% 32.00% 81%| 6.00% 36.00% 79%
0.1 | 33.33% 000% 70% 2556% 000% 77% 32.22%  000% 71% 32.22%  000% 71%
02 | 2500% 000% 80% 18.75%  000% 85% 2375%  0.00% 81% 26.25%  000% 79%
10 03 | 2286% 000% 84%| 1857%  000% 87% 2571%  0.00% 82% 25.71%  000% _ 82%
0.4 833%  500% 93% 3.33% 10.00% 94% 833%  0.00% 6.67% 0.00%-
0.5 400%  2.00% 400% 2200% 87%  8.00%  0.00% 8.00%  0.00%
0.1 | 20.00% 000% 82% 18.89% 000% 83% 2000% 000% 82% 2000% 000% 82%
02 | 1750% 000% 86% 16.25%  000% 87% 17.50%  0.00% 86% 16.25%  000% 87%
5 03| 1429%  000% 90% 1429%  000% 90% 12.86%  0.00% 91% 15.71%  0.00%  89%
0.4 6.67%  0.00% 6.67%  0.00% 6.67%  0.00% 6.67%  0.00%
100 0.5 6.00% 58.00% 68%| 4.00% 8200% 57%  6.00% 60.00% 67% 6.00% 60.00% 67%
0.1 | 30.00% 000% 73%| 2556% 000% 77% 32.22%  000% 71% 32.22%  000% 71%
02 | 26.25% 000% 79% 1500%  000% 88% 27.50%  0.00% 78% 22.50%  000% 82%
10 03 | 21.43% 000% 85% 17.14%  000% 88% 22.86%  0.00% 84% 22.86%  000%  84%
0.4 1.67%  0.00% 3.33%  0.00% 500%  0.00% 6.67%  0.00% ﬂj
0.5 400% 16.00% 90% 200% 7200% 63% 2.00% 10000% 49%| 400% 1000% 93




