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A1519% 1 N1aMa auAELEusulade Nuuy 1) sesdnaenidatlssinneine

rr=a+a+r +e a SD. a t stat I(n)
fmamanidalnendued Vasicek r,) 1.0016 0.0017 0.9720 1(1)
fnsmanidalnenduaed CIR (r.) 0.9997 0.0029 -0.1160 1(1)
dmaneniaiugepruiusineny 1 9u 0.9985 0.0035 -0.4192 (1)
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Regression Equation c, SD.c, t stat I(n)
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