
truncnorm exponential weibull pareto

8

6

4

2

0

2

4

6

w
ith

in
-t

yp
e 

(li
qu

id
ity

) t
er

m
, %

(a) Within-type price change on impact
A × 0.7
A × 1.3
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(b) Composition term on impact
A × 0.7
A × 1.3
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(c) Sign condition: hazard × mean residual valuation
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