
Regression of Daily Returns of TESIX onto DTRF
Range: 2001:01 -- 2010:03; Sample: 111
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12.5 Linear Trend Model:
Average Level:  2.326 +/-  0.531 
Decay per Day: -0.129 +/-  0.059

Single Day Beta
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4.5 mu                2.32924
sigma             0.20075
nu                3.63832
obs.             31.00000
Chi.Sq./dof      40.94509 / 47
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