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Estimates Euribor in 1 year (%) 

BNP-Paribas 0.00 

Banca Monte Dei Paschi Di Siena 0.05 

Banco Bilbao Vizcaya Argentaria 0.05 

Banco Santander 0.06 

Banque et Caisse d'Épargne de l'État 0.06 

Barclays Bank 0.02 

Belfius 0.06 

Table 1...........  

 

5 Conclusions 

In this paper we have presented two methodologies . 
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Appendix 1(starts at a new page) 

data=c(0.00,-0.05,-0.05,-0.06,-0.06,0.02,-0.06,-0.05,-0.04,-0.05,-0.03,-

0.06,0.04,-0.05,-0.08,-0.05,-0.12,-0.03,-0.05,-0.04,-0.06) 

library(tseries) 

jarque.bera.test(data) 

mean(data) 

sd(data) 

library(moments) 

sum_k_moments_post=function(data,k){ 

  app.moments_post=rep(NA,k) 

  for (i in 0:(k-1)) app.moments_post[i+1]=moment(data, central = FALSE, 

absolute = FALSE, order =i) 

  sum_moments_post=sum(app.moments_post)+(k-1) 

  return(sum_moments_post)} 

sum_k_moments_post(data,5) 

sum_k_moments_ant=function(data,k){ 

...................... 


