
0.5

1.0

1.5

0 100 200 300 400 500
Trial Sequence

D
ur

at
io

n
Volatility High Vola. Low Vola.

0.5

1.0

1.5

0.00.30.60.9
density

D
ur

at
io

n

Volatility High Vola. Low Vola.


