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Question 15 

(2 points) You are given the following information.  

 

  

 
Based on Hull, Options, Futures, and Other Derivatives, answer the following. 

 

Discussion: 

Use the linear approximation to estimate the 10-day 99% value at risk for the portfolio. Enter your answer in 
decimal format and round only your final answer to 4 decimal places. 

Page 1 of 2Preview Question

12/9/2006



   

NOTE: Your answer is ONLY recorded when you click the 'Submit Answer' button 
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