
 
Table 2b. Median, mean, VaR_ and CTE_ of the wealth at age 90. 

and the corresponding internal interest rates (with function “timepension”) 
 
 

Product Median rint Mean rint VaR CTE 
       

Time Pension 267.2725  0.01734217 413.2026 0.02261345  -71.49322 -107.7476
 


