
Cumulative Return of Trading Risk Factor and C.M.P.
Monthly Data: 2001:06 -- 2010:03
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Analysis:
intercept =  -0.440219 +/-   0.723981 t =  -0.608054
gradient  =   2.213839 +/-   0.351752 t =   6.293755
R^2 =  0.27582
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