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Variance Inflation Factors Jiid) gl

Variance Inflation Factors
Date: 04/10/19 Time: 03:51
Sample: 1 468
Included observations: 468
Coefficient | Uncentered | Centered
Variable Variance VIF VIF
C 0.064528 | 4.390125 NA
X1=d 5l 3 agas) 0.077579 | 4.194248 | 1.110714
X 2= s 5l SN 0.061730 | 4.177820 | 1.145210
X 3= sSall 48kl 0.080402 | 2.047895 | 1.096333
X4=(paaiil) ) cpaaill e 0.072419 | 3.274779 | 1.328516
X5=5 0¥ (alae ana 0.081680 | 4.663621 | 1.244600
X6=4 sall (5 siusa 0.110143 | 1.540379 | 1.236189
XT7=z)l) poa g 0.111243 | 1.078963 | 1.070610
X8=(y 5l ana 0.061576 | 3.833633 | 1.357301
7=4S )l aaa 0.085763 | 4.662532 | 1.245117

(M)&Adé\VlFmGL.sqmmmg;ﬁ‘z’*

@M\SU\E\MH\})&Y\CAM (Y)é)dj.lﬂ\@a}ac_\:\;
b 20w A e a Y UL 5 Al il siall e e 8L S el VIF
O 5 Bl ) 48 ghaae il () (V) a8 saa sy s Al @l jpaiall o
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Covariance Analysis: Ordinary

Date: 04/10/19 Time: 01:15

Sample: 1 468

Included observations: 468

Correlation

Probability] X1 X2 X3 X4 X5 X6 X7 X8 Y
X1 1.000000

X2 |-0.097081 (1.000000

0.2512 |-

X3  ]0.066545 |[-0.043511 |{1.000000

0.1506  |0.3476  |-----

X4 ]0.046449 |(-0.055743|0.064456 (1.000000

0.2215 0.2287 0.1639 |-

X5 ]0.014591 (0.001874 |0.018608 [0.011853 (1.000000

0.5529  |0.5678  |0.24561 |0.26399  |-----

X6  ]0.049193 (-0.016744|0.010985 [0.025611 |-0.004003 |1.000000

0.2882 0.2209 0.2252 0.5805 0.4272 |-

X7 ]0.035218 (-0.023762 |0.009863 [0.008920 |-0.008464 |-0.003048 |1.000000

0.4472 |0.6081 |0.4608  [0.5324 0.5103  [0.9476  |-----

X8 ]0.018868 [0.010735 |0.026898 [0.017359 |0.092212 |-0.002040 |-0.006993 |1.000000

0.2512 |0.2869 |0.2603  |0.28690  |0.0462  [0.4620 |0.3600  |-----

Y 0.189032 |-0.201468 |0.211071 |0.183593 |-0.19351 [0.221262 |0.231533 [-0.196589 |1.000000

0.0040  [0.0001 |0.0000  |0.0012 0.0038  [0.0014 |0.00010 |0.00123 |-----
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Coars e all A8 gLeall agl) st (s % ¥ + ) - 08 e L5l el o
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Dependent Variable: zL_oY! a5 dlan
Method: Least Squares
Date: 04/10/19 Time: 01:30
Sample: 1 468
Included observations: 468
Variable Coefficient Std. Error t-Statistic Prob.

C 0.248952 0.156693 2.562896 0.012672
X1=dshill 3 s agasd) 0.165208 0.090536 2.038751 0.000297
X 2= sl 8L -0.181917 0.048035 -3.749334 0.000198
X340 sSal) 4 SLall 0.238901 0.034495 6.856412 0.000000
X4=0pdaaitl) ) cprasil) e 0.089263 0.005671 2.746771 0.036234
X5=5_la¥) (ulae ana -0.013584 0.005740 -2.342636 0.018216
X6=40 gauall (5 siune 0.183480 0.001566 3.337839 0.000792
XT=g M poas 0.187168 0.003888 2.284022 0.021285
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X8=( sl paa -0.282830 0.046412 -6.033000 0.000000
7=4S il ana 0.165263 0.007319 2.908288 0.038511
R-squared 0.485127| Mean dependent var 0.280248
Adjusted R-squared 0.470322| S.D. dependent var 0.232574
S.E. of regression 0.215267| Akaike info criterion -0.202678
Sum squared resid 20.23987| Schwarz criterion -0.116582
Log likelihood 56.73789| Hannan-Quinn criter. -0.162657
F-statistic 10.86432| Durbin-Watson stat 1.982782
Prob(F-statistic) 0.000000 |
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Dependent Variable:y zL_¥) & 55 4o
Method: Least Squares
Date: 04/10/19 Time: 01:39

Sample: 1 468 |
Included observations: 468
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Variable Coefficient Std. Error t-Statistic Prob.

C 0.207103 0.043114 4.803618 0.0000

X1=d sl 3 ya g 0.130985 0.092432 2.417087 0.0171

X 2= 3al) KL -0.135250 0.047824 -2.828081 0.0049

X 3= sSall ALl 0.246518 0.034894 7.064711 0.0000

Z=4S )l aaa 0.150425 0.018025 3.369815 0.0019
R-squared 0.214821 Mean dependent var 0.285940
Adjusted R-squared 0.207173 S.D. dependent var 0.239284
S.E. of regression 0.026098 Akaike info criterion -0.125070
Sum squared resid 23.66871 Schwarz criterion -0.080749
Log likelihood 34.26634 Hannan-Quinn criter. -0.107630
F-statistic 15.01447 Durbin-Watson stat 1.884931

Prob(F-statistic) 0.000000 |
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Dependent Variable: zL_¥! ) 58 Al
Method: Least Squares
Date: 04/10/19 Time: 01:45
Sample: 1 468
Included observations: 468
Variable Coefficient| Std. Error t-Statistic Prob.

C 0.314937| 0.041667  6.184102 0.0000
X4=(pal) ) cpadiil) e 0.060084 0.005262  1.906342 0.0064
X5=5_)1aY1 ulae aaa -0.061896 0.005627 -2.16215 0.0184
7=4S )il aaa 0.089532 0.007223  1.913398 0.0179
R-squared 0.233811]  Mean dependent var 0.257346
Adjusted R-squared 0.208156|  S.D. dependent var 0.215356
S.E. of regression 0.+36921]  Akaike info criterion 0.012213
Sum squared resid 26.30810  Schwarz criterion 0.019698
Log likelihood 7.103638  Hannan-Quinn criter. 0.000344
F-statistic 11.84099 Durbin-Watson stat 1.606946
Prob(F-statistic) 0.000036 |
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Dependent Variable: zL_Y) &) 58 dnbi
Method: Least Squares
Date: 04/10/19 Time: 01:51
Sample: 1 468
Included observations: 468
Variable Coefficientt  Std. Error|  t-Statistic Prob.

C 0.096420 0.147547 0.043510 0.0353
XT7=4 sauall (5 giusa 0.165343 0.001651 3.235498 0.0013
X8=z M o 0.110658 0.004086 2.608389 0.0094
X9=(sll aas -0.224983 0.046845  -4.802692 0.0000
7=4S )il aaa 0.120371 0.007186 2.834901 0.0048
R-squared 0.386784| Mean dependent var 0.285940
Adjusted R-squared 0.378895| S.D. dependent var 0.239284
S.E. of regression 0.029651| Akaike info criterion -0.093888
Sum squared resid 24.41837| Schwarz criterion -0.049567
Log likelihood 26.96981| Hannan-Quinn criter. -0.076448
F-statistic 10.99992| Durbin-Watson stat 0.848382
Prob(F-statistic) 0.000000 |
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