¢" (%) ¢’ (%) B (%)

0.2 0.3
0.6
0.4 01 0.2
0.2 0.1
0 0 0
0 4 8 12 16 20 0 4 8 12 16 20 0 4 8 12 16 20
y9? (%) 7 (ann. %) i (ann. %)
! 0.2 1
0
0 0
-1
1 2y &YW 1L
0 4 8 12 16 20 0 4 8 12 16 20 0 4 8 12 16 20
o (%) A (%) r (%)
0.2 0.02 1
Positive shock
Negative shock
0 —~ =
0 0 = =
-0.02 d
-0.2 -

0 4 8 12 16 20 0 4 8 12 16 20 0 4 8 12 16 20



