
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  2207
Mean  0.09563− 
Std Dev     1.492
Constant  0.06134
Mean     0.07505− 
Sigma     1.254

Entries  2207
Mean  0.09563− 
Std Dev     1.492
Constant  0.06134
Mean     0.07505− 
Sigma     1.254

Entries  2216
Mean  0.1011− 
Std Dev     1.495
Constant  0.06129
Mean     0.06779− 
Sigma     1.256

Entries  2216
Mean  0.1011− 
Std Dev     1.495
Constant  0.06129
Mean     0.06779− 
Sigma     1.256

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  2207
Mean   0.0123
Std Dev     1.504
Constant  0.06079
Mean      0.01736
Sigma     1.255

Entries  2207
Mean   0.0123
Std Dev     1.504
Constant  0.06079
Mean      0.01736
Sigma     1.255

Entries  2216
Mean   0.01048
Std Dev     1.501
Constant  0.06065
Mean      0.01607
Sigma     1.261

Entries  2216
Mean   0.01048
Std Dev     1.501
Constant  0.06065
Mean      0.01607
Sigma     1.261

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  2207
Mean   0.01316
Std Dev     1.341
Constant  0.06759
Mean      0.0125Sigma      1.14

Entries  2207
Mean   0.01316
Std Dev     1.341
Constant  0.06759
Mean      0.0125Sigma      1.14

Entries  2216
Mean   0.001039
Std Dev     1.327
Constant  0.06769
Mean      0.006421Sigma     1.139

Entries  2216
Mean   0.001039
Std Dev     1.327
Constant  0.06769
Mean      0.006421Sigma     1.139

 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  2207
Mean  0.01094− 
Std Dev     1.321
Constant  0.06996
Mean     0.03153− Sigma     1.085

Entries  2207
Mean  0.01094− 
Std Dev     1.321
Constant  0.06996
Mean     0.03153− Sigma     1.085

Entries  2216
Mean  0.01392− 
Std Dev     1.335
Constant  0.06944
Mean     0.02783− Sigma     1.091

Entries  2216
Mean  0.01392− 
Std Dev     1.335
Constant  0.06944
Mean     0.02783− Sigma     1.091

 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  2207
Mean   0.006757
Std Dev     1.354
Constant  0.07107
Mean     0.003188− Sigma     1.071

Entries  2207
Mean   0.006757
Std Dev     1.354
Constant  0.07107
Mean     0.003188− Sigma     1.071

Entries  2216
Mean   0.01752
Std Dev     1.342
Constant  0.07129
Mean      0.005232Sigma      1.07

Entries  2216
Mean   0.01752
Std Dev     1.342
Constant  0.07129
Mean      0.005232Sigma      1.07

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  2207
Mean  0.004589− 
Std Dev     1.575

Entries  2207
Mean  0.004589− 
Std Dev     1.575
Constant  0.0677
Mean      0.005946Sigma     1.082

pullDz
Entries  2216
Mean   0.0004525
Std Dev     1.586

Entries  2216
Mean   0.0004525
Std Dev     1.586
Constant  0.06718
Mean      0.005807Sigma     1.087

pull of dz parameter

DQM_TT__PR43146
DQM_TT__PR43146_swap


	Contents
	Page 1


