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D ] Relative Index e Historical Beta_
DEYER. 25t Price ey 01/02/2008 MEE 09/30/2008 i ‘ Local CUR [}
xLinear irBeta +/- i=Non-Parametric Lag I
o Y = CONSOLIDATED EDISON INC
o [ i ¢ X = S&P 500 INDEX
» s [tem | Vvalud
4 ' Raw BETA 0.410
° Adjusted BETA 0.607
o S M ALPHA(Intercept) 0.012
' R™2(Correlation®2) 0.279
B R(Correlation) 0,528
- Std Dev of Error 1.120
B .. 1Std Error of ALPHA 0.082
i ~{Std Error of BETA 0,048
t-Test 8,476
Significance 0.000
Last T-Value ~1.611
Last P-Value 0.054
Number of Points 188
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Ttem | Valugl
Raw BETA 0.685
. tAdjusted BETA 0.790
ALPHA(Intercept) 0.147
R*2(Correlation™2) 0.522
R{Carrelation) 0.723
Std Dev of Error 1,112
Std Error of ALPHA 0.081
Std Error of BETA 0,048
t-Test 14,261
Significance 0.000
Last T-Value -1.460
Last P-Value 0,073
Number of Points 13838
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Raw BETA 1.247
Adjusted BETA 1.165
ALPHA(Intercept) -0.020
R*2(Correlation™2) 0,702
R{Correlation) 0.838
Std Dev of Erior 1.380
Std Error of ALPHA 0.101
Std Error of BETA 0,060
t-Test 20,927
Significance 0.000
Last T-Value 2.567
Last P-Value 0.994
Number of Points 188
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Relative Index MBi% de Historical Beta
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zLinear ¥Beta +/- #tNon-Parametric Lag V-
? Y = CITIGROUP INC
Im¥-2379%,6.191] N X = S&P 500 INDEX
Item | valug
®  IRaw BETA 2.379
Adjusted BETA 1.920
ALPHA(Intercept) 0.191
R*~2(Correlation”2} 0.694
g R(Correlation) 0.833
a istd Dev of Error 2.6811
: Std Error of ALPHA 0.196
Std Error of BETA 0,116
t-Tast 20.556
Significance 0.000
Last T-Value 0.891
0 Last P-Value 0.813
. MNumber of Points 188
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Raw BETA -(3,392

Adjusted BETA 0.072

ALPHA(Intercept) -0,021

R*2(Correlation”™2) 0.131

R{Correlation) -0.362

Std Dev of Error 1.716

Std Error of ALPHA 0.125

) Std Error of BETA 0.074
o5 .. Je-Test -5.296
A Significance 0.000
Maee, Last T-Value -1.626
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