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Mean-bw giall 0.001520( 0.826177 | 0.001228 0.09235 0.17780
Median-fw gl 0.001054| 0.825380 | 0.000852 0.06438 0.02320
Maximum-aaeﬁuk-\ 0.028129| 0.929551 | 0.022725 2.02515 3.99658
Minimum- 4a J8) -0.01218 | 0.764395 | -0.009840 -4.26325 -3.16087
Std. Dev.<dl il 0.007814| 0.002995 | 0.002577 0.91137 0.34305
Skewness-s! siM! 0.139078| 0.125508 | 0.024488 5193)-0. 0.14565
Kurtosis-ch)m 2.991487| 2.886740 | 2.955601 2.04621 2.94721
Jarque-Bera-'_x» ) [2.494858| 1.975454 | 3.047789 2.805422 2.06835
Probability- i gmal)  [0.236779] 0.302840 | 0.287070 0.219879 0.16897
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Variance Inflation Factors
Date: 9/07/20 Time: 14:40

Sample: 148
Included observations: 48

Coefficient Uncentered Centered
Variable Variance VIF VIF
il ¢ 3all=C 0.051194 4.800350 NA
Sl Hhlae=X1 0.028315 3.095617 1.054857
Uspndl Hhalie =X2 0.020457 3.535787 3.183804
Jlee ¥l Hhlis =X3 0.030290 2.247051 3.279190
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Dependent Variable: «ld (uliay daisall ¢lal=y]
Method: Least Squares

Date: 10/08/20 Time: 17:55

Sample: 148

Included observations: 48

Variable Coefficient  Std. Error t-Statistic Prob.
Slllll e 3all = € 1.114908 0.866715 3.132579 0.0211
Goudl halae=x1 9.619852 0.302308 4.256330 0.0089
Ugpudl Hhlie =X2 -4.899056  1.276215 -5.236005 0.0125
Jue ¥l hlae =X3 3.645424 0.566514 2.278676 0.0260
R-squared 0.330232 Mean dependent var 0.091214
Adjusted R-squared 0.326175 S.D. dependent var 0.900165
S.E. of regression 0.008339 Akaike info criterion 2.759509
Sum squared resid 18.66864 Schwarz criterion 2.913525
Log likelihood 22.79249 Hannan-Quinn criter. 2.817713
F-statistic 46.62609 Durbin-Watson stat 1.914647
Prob(F-statistic) 0.008865
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Dependent Variable: b 5 (sbie ddaisall ¢lal=y2
Method: Least Squares

Date: 10/08/20 Time: 20:10

Sample: 148

Included observations: 48

Variable Coefficient Std. Error t-Statistic Prob.
il ¢ 3all = C 2.526330 1.766165 1.430404 0.0497
Goudl Hhalaa=X1 -3.064091 2.702689 -2.008852 0.0507
gadl Hhlaa =x2 5.402369 1.0942Y9 2.344143 0.0242
Jlee ¥l Hhalas =X3 7.182781 1.1460Y8 2.421327 0.0178
R-squared 0.261096 Mean dependent var 0.795211
Adjusted R-squared 0.205668 S.D. dependent var 2.003032
S.E. of regression 0.009451 Akaike info criterion 4165711
Sum squared resid 159.6333 Schwarz criterion 4.319726
Log likelihood 96.12347 Hannan-Quinn criter. 4.223913
F-statistic 22.99072 Durbin-Watson stat 1.982029
Prob(F-statistic) 0.015429
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