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Group Statistics
. i Std. Error
YARDOGO2Z N Mean Std. Deviation Wean
YARGODDD1 1.00 118 8.5267 1016314 83559
2.00 118 3.7583 6.23599 57406
" Independent Sarmiptes Test
Levene's Testfor
Equaky of Varfances ttest for Equallly of Means
5% Confidence
Intervat of the
‘ ] Mean std. Error Difference
F Sig. t df Sig, (ailed) | Difference | Difference _Lower Uppsr
VARODON!  Equal wariances ) : - o ] . - _'_.
.assum:ed 1834 AT? 4.344 234 ..000 475643 1.09767 2606585 633101
Equal variances’ i ; -
nat assumed 4.344 194.160 filvli] 476843 1.69767 2.60354 5.93332
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1. Boudoukh. Jacob: Richardson, Matthew: A Hybrid Approach
to Cafeulating Value at Risk: Stern School of Business of NYU.

2002.

2— Linsmefer JThomas. PearsonNell: Value
at Riske University of HHlincis Press, First
Draﬁ: 1996, Second Draft: 1999.
3. Sinha.Tapen: Chamu. Francisco:
Comparing differert methods of
calcufating value at risk: University of
North Carolina &t Chapel Hillc 1999, |
4. Frain. John: Meegan, Market Risk
an imtroduction to the concept & analvt—
ics of Value—at—isk. Economic Analysis
Research& Publications Department. Central
~ Bank of Ireland: 1996.
5. Butler.S. Schachter, Bany. Estimating Value at risk with
Historical Simulation. Chase Manhattan Bank: New York: This
version: May 1. 1997,
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8- Monte Carlo Simulation ‘_;-)L.»b\ ol (s poka (5,53 sy S5 oy ke
-~ 89— Rand Function (Microsoft Excef): sluat ol o AYAY (i 5 o she drly
10—  T-Test: The Independent—Samples T Test procedure
compares means for two groups of cases. (Endnotes)
11— Jensen's ditterential reatum measure < sliS jLas i—  Value AtRisk Jas= 5 me 53 5351( JLuu) Ao
Caaals Ao 350 ol Sl ,
12- CV coefficient of variation : ol i L o 2-  Portfolio oy .

3— Dennis Weatherstone : chaiman of investment bank JP

Morgan.
" 4- The Basel Committee on Banking Supervsion: an insti—

tution created by the central bank Govemors of the Group of
Ten nations in 1874.

5—  Securty ¥
6— Parametric Method
7—  Historical Method

Dependent Varigble: NUMBER
Method: Least Squares

Date: 09/68/06 Time: 21:18
Sample: 1118

Inclyded observations 118

E-views 4dis 3 132 GlATH kb s Lok (048  Blal Gpafl 42l -0 ¢

Variable Coefficient " Std. Error t-Statistic Prob.
C 60.88464 6.235786 976375 0
STOCHASTIC -0.011674 0.045315 -0.257619  0.7972
R-squared 0.000572 Mean dependent var 595
Adiusted R-squared -0.00804¢4 5.D.dependent var 34 2077
SE. of regression © 34.34501  Akaike info criterion 9.927594
Sum squarad resid 1368312 Schwarz criterion 9.974555
Log likethood -583.7281  F-statistic 0066367
Durbin-Watson stat 0.001956  Prob(F-statislic) 0.797158

Estimation Command.

LS NUMBER C STOCHASTIC

Estimation Equation:

NUMBER = C{1) + C{2\ STOCHASTIC

Substituted Coefficients:

NUMBER = 60.88465236 - 0.01167397676"STOCHASTIC
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= Regression

Variables EateredRemoved?

a. Dependent Variable: Ri

Variables | Variables
Mode! Entered Removed Method
1 VAR, Er? . | Enter
a. All requested variables entered. “
b. Dependent Variable: Ri
Model Sumlrrlary
| Adjusted. | G5td. Error of
ode! R R Square | R Sguare | the Estimate
1 6244 275 274 7.06092
a. Predictars: (Constanty, VARI, Er
ANOVAP
Sum of
Nodel Squares” df Mean Square F Sig. ]
1 Regression [26723.841 2 13381.920 268.007 0002
Residual 70447 356 1413 49 857
Total 97171497 1415
a. Prediclors: {Constant), VAR, Er
b. Dependent variable: Ri
Coefficients®
Unstandardized Standardized
| Coeflicients Coeflicients
Model B Sid. Error Beta 1 Sig.
1 (Constanty -2.051 .308 -6.651% .009
Er 754 065 272 11.680 008
VAR 11.921 709 clcy| 16.818 000
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