Cumulative Return of Trading Risk Factor and Eckhardt Standard
Monthly Data: 2001:01 -- 2010:01
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Factor VAMI Analysis:
Eckhardt Standard intercept = 0.693621 +/- 0.344830 t = 2.011488
gradient = 0.138778 +/- 0.167829 t = 0.826904
RA2 = 0.00635
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Data prepared on 2010:03 for Giller Investments (New Jersey), LLC; http://blog.qgillerinvestments.com
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