
Cumulative Return of Trading Risk Factor and Goldman Sachs
Monthly Data: 2001:02 -- 2010:03
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Analysis:
intercept =  -1.124320 +/-   0.618317 t =  -1.818355
gradient  =   3.242140 +/-   0.299549 t =  10.823418
R^2 =  0.52031
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