
Almost 100 Years of Asymmetric Response
Data: S&P 500 Index; Type: Daily Returns by Year; Range: 1928 -- 2010
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Downside Response Parameter "D"
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Analysis:
intercept =  -0.030490 +/-   0.014092 t =  -2.163683
gradient  =   0.013869 +/-   0.050379 t =   0.275300
R^2 =  0.00120
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