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Correlation of Changes in Log Price for Four Stocks
During Intervals of 10 Minutes to Three Days

Parts of Stocks

Interval AMC- AMC- AMC- Chrysler- Chrysler- Ford-
Chrysler Ford GM Ford GM GM

10 minutes 001 .0090 O -0090 0 -01400 00700 055
20 minutes 009 018 011 017 026 118
40 minutes .006 012 .014 041 040 197
One hour -043 .057 064 .023 065 .294
Two hour 029 .060 094 112 129 383
Three hour 031 .158 111 361 518 519
One day -.067 .170 078 342 442 571
Two days - 020 223 186 336 449 572
Threedays - 098 203 .100 334 542 645
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