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 itp48 20130102 to 20130331 

N: 40
α: 1.04
β: 0.46
ρ: 1.00

dX
dY

1.04*x+0.46
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 itp48 20130102 to 20130331 

N: 20
<ε(dX)>:  -173.16m
<ε(dY)>: 153.93m
σ(dX):  369.66
σ(dY):  190.61

drift-ITP
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 itp49 20130102 to 20130331 

N: 752
α: 0.98
β: -0.05
ρ: 0.99

dX
dY

0.98*x+-0.05
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 itp49 20130102 to 20130331 

N: 376
<ε(dX)>:  225.08m
<ε(dY)>: -96.00m
σ(dX):  1110.14
σ(dY):  613.14

drift-ITP


