
10− 8− 6− 4− 2− 0 2 4 6 8 10
0.95

1

1.05

R
at

io

4−10

3−10

2−10

1−10

Entries  2076
Mean  0.1275− 
Std Dev     1.411
Constant  0.06838
Mean     0.01013− 
Sigma     1.116

Entries  2076
Mean  0.1275− 
Std Dev     1.411
Constant  0.06838
Mean     0.01013− 
Sigma     1.116

Entries  2083
Mean  0.1262− 
Std Dev     1.413
Constant  0.06827
Mean     0.008119− 
Sigma     1.117

Entries  2083
Mean  0.1262− 
Std Dev     1.413
Constant  0.06827
Mean     0.008119− 
Sigma     1.117

t
pull of p

10− 8− 6− 4− 2− 0 2 4 6 8 10
0.95

1

1.05

R
at

io

4−10

3−10

2−10

1−10

Entries  2076
Mean   0.000146
Std Dev     1.405
Constant  0.06795
Mean     0.01743− 
Sigma     1.115

Entries  2076
Mean   0.000146
Std Dev     1.405
Constant  0.06795
Mean     0.01743− 
Sigma     1.115

Entries  2083
Mean   0.002569
Std Dev     1.407
Constant  0.06782
Mean     0.01685− 
Sigma     1.116

Entries  2083
Mean   0.002569
Std Dev     1.407
Constant  0.06782
Mean     0.01685− 
Sigma     1.116

pull of qoverp parameter

10− 8− 6− 4− 2− 0 2 4 6 8 100.95

1

1.05

R
at

io

4−10

3−10

2−10

1−10

Entries  2076
Mean   0.0544
Std Dev     1.433
Constant  0.0669
Mean      0.05109Sigma     1.121

Entries  2076
Mean   0.0544
Std Dev     1.433
Constant  0.0669
Mean      0.05109Sigma     1.121

Entries  2083
Mean   0.05523
Std Dev     1.427Constant  0.06701
Mean      0.06018Sigma     1.118

Entries  2083
Mean   0.05523
Std Dev     1.427Constant  0.06701
Mean      0.06018Sigma     1.118

 parameterφpull of 

10− 8− 6− 4− 2− 0 2 4 6 8 100.95

1

1.05

R
at

io

4−10

3−10

2−10

1−10

Entries  2076
Mean  0.01005− 
Std Dev     1.407
Constant  0.0674
Mean      0.03752Sigma     1.119

Entries  2076
Mean  0.01005− 
Std Dev     1.407
Constant  0.0674
Mean      0.03752Sigma     1.119

Entries  2083
Mean  0.009292− 
Std Dev     1.403
Constant  0.06725
Mean      0.03722Sigma     1.123

Entries  2083
Mean  0.009292− 
Std Dev     1.403
Constant  0.06725
Mean      0.03722Sigma     1.123

 parameterθpull of 

10− 8− 6− 4− 2− 0 2 4 6 8 100.95

1

1.05

R
at

io

4−10

3−10

2−10

1−10

Entries  2076
Mean  0.03136− 
Std Dev     1.425
Constant  0.06607
Mean     0.007867− Sigma     1.151

Entries  2076
Mean  0.03136− 
Std Dev     1.425
Constant  0.06607
Mean     0.007867− Sigma     1.151

Entries  2083
Mean  0.03517− 
Std Dev     1.423
Constant  0.06601
Mean     0.01579− Sigma     1.154

Entries  2083
Mean  0.03517− 
Std Dev     1.423
Constant  0.06601
Mean     0.01579− Sigma     1.154

pull of dxy parameter

10− 8− 6− 4− 2− 0 2 4 6 8 100.95

1

1.05

R
at

io

4−10

3−10

2−10

1−10

pull of dz parameter
pullDz

Entries  2076
Mean   0.0009201
Std Dev     1.704

Entries  2076
Mean   0.0009201
Std Dev     1.704
Constant  0.06372
Mean     0.004151− Sigma      1.14

pullDz
Entries  2083
Mean   0.007091
Std Dev     1.705

Entries  2083
Mean   0.007091
Std Dev     1.705
Constant  0.06331
Mean     0.002711− Sigma     1.151

pull of dz parameter

DQM_TT__PR43146
DQM_TT__PR43146_swap


	Contents
	Page 1


