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series r=0.03
series ftopix1_2=spottopix1*exp((r-div)*t)
series ftopix2_2=spottopix2*exp((r-div)*t)
group future2 ftopix1_2 ftopix2_2



series r=0.0169

series t=5/365

series ftopix1_3=spottopix1*exp((r-div)*t)
series ftopix2_3=spottopix2*exp((r-div)*t)
group future3 ftopix1_3 ftopix2_3
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series inv_0015=@qnorm(0.015)
series inv_0985=@qnorm(0.985)

[ 4 RERHE 12 R C 1T 2. MERIE 1/12 L7 %,

[ 5 olIA T TARARTT 4 VT 4 TRDTZ 0.455810 L 5.

series S=920
series K=1000 K % 950 A5 5.
seriesr=0.018 r % 0.05 tAF T 5.
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wicreate e'¥stat¥chap4¥lognormal u 100
series myu=0.05
series sigma=0.9
series x=0.01+0.02*@trend
series lognormal=@dlognorm(x,myu,sigma)
xyline x lognormal
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var_ROA=@vars(ROA)
upvar=(@obs(ROA)-1)*@vars(ROA)/@qchisq(0.025,@obs(ROA)-1)
lowvar=(@obs(ROA)-1)*@vars(ROA)/@qchisq(0.975,@obs(ROA)-1)
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series S0=2280

series r=0.000438

series sigma=0.195073

series T=150/365

series confidence=0.025

series L1=Log(S0)+(r-sigma~2/2)*T
series L2=sigma*@sqrt(t)
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series lg=@qnorm(confidence)*L2

10 series logSTupl1=L1-1q

11 series logSTlow1=L1+lq

12 series STupl=exp(logSTup1l)

13 series STlowl=exp(logSTlow1)
STLOW 1770.8 STUP1 2891.1
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series area_marl=eq2.@coefs(2)/@mean(area)
series area_ell=eq2.@coefs(2)/@mean(transfer)

T, BB LATED.



