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Ranks
N Mean Rank Sum of Ranks

Return.B — Return. A Negative Ranks 28 3.00 6.00

Positive Ranks 13° 8.77 114.00

Ties 0°

Total 15
VaR.B — VaR.A Negative Ranks 14¢ 8.50 119.00

Positive Ranks 1¢ 1.00 1.00

Ties o'

Total 15

b. Return.B > Return. A
e. VaR.B > VaR. A

a. Return.B < Return. A
d. VaR.B < VaR.A

c. Return.B = Return. A
f. VaR.B = VaR.A
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Test Statistics

Return.B — Return. A VaR.B — VaR.A
z -3.067° 3.351°
Asymp. Sig. (2-tailed) .002 .001
a. Based on negative ranks. b. Based on positive ranks. c. Wilcoxon Signed Ranks Test
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