
We will support the ideas of this paper using Friday adjusted clos-
ing prices for five exchange traded funds,

IVV – iShares S&P 500 Index Fund,
IWM – iShares Russell 2000 Index Fund,
EFA – iShares MSCI EAFE Index Fund,
EEM – iShares MSCI Emerging Markets Index Fund,
SHV – iShares Barclays 1-3Yr Treasury Bond Fund,

over the 40 Fridays from Friday, 30–Jun-2006, through Friday, 30-
Mar-2007. Complete closing-price-distribution data for these funds
over this 188 business-day period are compiled in

http://vic.norton.name/finance-math/notionportf/
pricedistrib.csv
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