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 itp82 20160401 to 20160630 

N: 16
α: 1.05
β: 0.23
ρ: 0.99

dX
dY

1.05*x+0.23
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 itp82 20160401 to 20160630 

N: 8
<ε(dX)>:  -157.84m
<ε(dY)>: 46.06m
σ(dX):  187.54
σ(dY):  310.93

drift-ITP
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 itp90 20160401 to 20160630 

N: 672
α: 1.01
β: 0.15
ρ: 1.00

dX
dY

1.01*x+0.15
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<ε(dX)>:  -102.72m
<ε(dY)>: -212.10m
σ(dX):  303.11
σ(dY):  219.46
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