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CV&R f pl*maX[U] CVaR / pi*max[u]

0.632 0.772 Call scenarios!AES42

Minimum 0.46185

Maximum 1.04528

Mean 0.75632

90% CI +0.00124

Mode 0.76297

Median 0.75632

Std Dev 0.07563

Skewness 0.0002-

Kurtosis 2.0958

Values 10000

Efrars 0

Filtered 0

Left X 0.632

Left P 5.0%

Right X 0.972

Right P 58.2%

Dif. X 0.14010

Dif. P 53.2%
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2.5% 0.60798
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1 | 10% 0.65936

20% 0.69264
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