Scenario 1 Scenario 2
7 7
1.00 — / /
/ /
/ . /
/ /

0 0.75 — / /
Q@ .
% .
S / /
T 0.50 — 4 /
@ /e /
o / i /s
£ /) =
< " /
U 0.25 — / '

0.00 —

I I I I I I I I I I
0.0 05 1.0 1.5 20 00 0.5 1.0 1.5 2.0

Theoretical guantiles




