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  Witness: Chris R. Mumm 

Mona June '04 Chi-Sq Test for Normal Distribution of Returns
Statistical Test Chi-Sq
Test Value 7.311
P Value 0.5034
Rank 2
C.Val @ 0.75 5.0706
C.Val @ 0.5 7.3441
C.Val @ 0.25 10.2189
C.Val @ 0.15 12.0271
C.Val @ 0.1 13.3616
C.Val @ 0.05 15.5073
C.Val @ 0.025 17.5345
C.Val @ 0.01 20.0902
C.Val @ 0.005 21.955
C.Val @ 0.001 26.1245
# Bins 9
Bin #1 Min -Infinity
Bin #1 Max -0.444619
Bin #1 Input 7
Bin #1 Fit 6.78
Bin #2 Min -0.444619
Bin #2 Max -0.280896
Bin #2 Input 3
Bin #2 Fit 6.78
Bin #3 Min -0.280896
Bin #3 Max -0.160964
Bin #3 Input 6
Bin #3 Fit 6.78
Bin #4 Min -0.160964
Bin #4 Max -0.05646
Bin #4 Input 8
Bin #4 Fit 6.78
Bin #5 Min -0.05646
Bin #5 Max 0.043879
Bin #5 Input 12
Bin #5 Fit 6.78
Bin #6 Min 0.043879
Bin #6 Max 0.148382
Bin #6 Input 8
Bin #6 Fit 6.78
Bin #7 Min 0.148382
Bin #7 Max 0.268314
Bin #7 Input 6
Bin #7 Fit 6.78
Bin #8 Min 0.268314
Bin #8 Max 0.432037
Bin #8 Input 5
Bin #8 Fit 6.78
Bin #9 Min 0.432037
Bin #9 Max +Infinity
Bin #9 Input 6
Bin #9 Fit 6.78

Normal(-0.0062909, 0.35910)
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Mona July '04 Chi-Sq Test for Normal Distribution of Returns
Statistical Test Chi-Sq
Test Value 2.7
P Value 0.9518
Rank 2
C.Val @ 0.75 5.0706
C.Val @ 0.5 7.3441
C.Val @ 0.25 10.2189
C.Val @ 0.15 12.0271
C.Val @ 0.1 13.3616
C.Val @ 0.05 15.5073
C.Val @ 0.025 17.5345
C.Val @ 0.01 20.0902
C.Val @ 0.005 21.955
C.Val @ 0.001 26.1245
# Bins 9
Bin #1 Min -Infinity
Bin #1 Max -0.407701
Bin #1 Input 8
Bin #1 Fit 6.67
Bin #2 Min -0.407701
Bin #2 Max -0.278023
Bin #2 Input 6
Bin #2 Fit 6.67
Bin #3 Min -0.278023
Bin #3 Max -0.183029
Bin #3 Input 4
Bin #3 Fit 6.67
Bin #4 Min -0.183029
Bin #4 Max -0.100256
Bin #4 Input 6
Bin #4 Fit 6.67
Bin #5 Min -0.100256
Bin #5 Max -0.020781
Bin #5 Input 8
Bin #5 Fit 6.67
Bin #6 Min -0.020781
Bin #6 Max 0.061992
Bin #6 Input 9
Bin #6 Fit 6.67
Bin #7 Min 0.061992
Bin #7 Max 0.156985
Bin #7 Input 6
Bin #7 Fit 6.67
Bin #8 Min 0.156985
Bin #8 Max 0.286664
Bin #8 Input 6
Bin #8 Fit 6.67
Bin #9 Min 0.286664
Bin #9 Max +Infinity
Bin #9 Input 7
Bin #9 Fit 6.67

Normal(-0.060519, 0.28443)
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  Witness: Chris R. Mumm 

Mona Aug '04 Chi-Sq Test for Normal Distribution of Returns

Statistical Test Chi-Sq
Test Value 4.361
P Value 0.8232
Rank 2
C.Val @ 0.75 5.0706
C.Val @ 0.5 7.3441
C.Val @ 0.25 10.2189
C.Val @ 0.15 12.0271
C.Val @ 0.1 13.3616
C.Val @ 0.05 15.5073
C.Val @ 0.025 17.5345
C.Val @ 0.01 20.0902
C.Val @ 0.005 21.955
C.Val @ 0.001 26.1245
# Bins 9
Bin #1 Min -Infinity
Bin #1 Max -0.385063
Bin #1 Input 6
Bin #1 Fit 6.78
Bin #2 Min -0.385063
Bin #2 Max -0.261042
Bin #2 Input 5
Bin #2 Fit 6.78
Bin #3 Min -0.261042
Bin #3 Max -0.170193
Bin #3 Input 7
Bin #3 Fit 6.78
Bin #4 Min -0.170193
Bin #4 Max -0.091032
Bin #4 Input 9
Bin #4 Fit 6.78
Bin #5 Min -0.091032
Bin #5 Max -0.015025
Bin #5 Input 8
Bin #5 Fit 6.78
Bin #6 Min -0.015025
Bin #6 Max 0.064137
Bin #6 Input 10
Bin #6 Fit 6.78
Bin #7 Min 0.064137
Bin #7 Max 0.154985
Bin #7 Input 6
Bin #7 Fit 6.78
Bin #8 Min 0.154985
Bin #8 Max 0.279006
Bin #8 Input 4
Bin #8 Fit 6.78
Bin #9 Min 0.279006
Bin #9 Max +Infinity
Bin #9 Input 6
Bin #9 Fit 6.78

Normal(-0.053028, 0.27202)
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  Witness: Chris R. Mumm 

Mona Sept '04 Chi-Sq Test for Normal Distribution of Returns

Statistical Test Chi-Sq
Test Value 7.429
P Value 0.4912
Rank 3
C.Val @ 0.75 5.0706
C.Val @ 0.5 7.3441
C.Val @ 0.25 10.2189
C.Val @ 0.15 12.0271
C.Val @ 0.1 13.3616
C.Val @ 0.05 15.5073
C.Val @ 0.025 17.5345
C.Val @ 0.01 20.0902
C.Val @ 0.005 21.955
C.Val @ 0.001 26.1245
# Bins 9
Bin #1 Min -Infinity
Bin #1 Max -0.433519
Bin #1 Input 6
Bin #1 Fit 7
Bin #2 Min -0.433519
Bin #2 Max -0.300499
Bin #2 Input 6
Bin #2 Fit 7
Bin #3 Min -0.300499
Bin #3 Max -0.203057
Bin #3 Input 7
Bin #3 Fit 7
Bin #4 Min -0.203057
Bin #4 Max -0.118152
Bin #4 Input 5
Bin #4 Fit 7
Bin #5 Min -0.118152
Bin #5 Max -0.036629
Bin #5 Input 13
Bin #5 Fit 7
Bin #6 Min -0.036629
Bin #6 Max 0.048276
Bin #6 Input 9
Bin #6 Fit 7
Bin #7 Min 0.048276
Bin #7 Max 0.145717
Bin #7 Input 6
Bin #7 Fit 7
Bin #8 Min 0.145717
Bin #8 Max 0.278738
Bin #8 Input 6
Bin #8 Fit 7
Bin #9 Min 0.278738
Bin #9 Max +Infinity
Bin #9 Input 5
Bin #9 Fit 7

Normal(-0.077391, 0.29176)
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