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SIVMPWIIT 113D NY 11711 111N
SUMMARY OUTPUT AN NN
nYyIiape JID'o0 MoN AXIYNAYW)I A'0NA1. X
Regression Statistics
Multiple R 0.88235076 114 avinn INBEST 1
R Square 0.77854286
Adjusted R Square  0.77221551
Standard Error 0.02406182
Observations 37
ANOVA
df SS MS F Significance F
Regression 1 0.071239 0.0712| 123.04412 5.25354E-13
Residual 35 0.020263991 0.0006
Total 36 0.091502991
Coefficients Standard Error t Stat P-value Lower 95% Upper 95%
Intercept 0.39% 0.41% 0.934 0.3567206 -0.45% 1.23%
Beta 81.46% 7.34% 11.093 5.254E-13 66.55% 96.37%
Annual Monthly
Rf 4.50% 0.37%
Alpha 3.90% 0.32%
SUMMARY OUTPUT AN' NN
NINYN JiD'0 NNoN NXIYNAWI A'0NAa1. 2
Regression Statistics
Multiple R 0.88232235
R Square 0.77849273
Adjusted R Square  0.77216395
Standard Error 0.02409376
Observations 37
ANOVA
df SS MS F Significance F
Regression 1 0.071407492 0.0714 | 123.00836 5.27455E-13
Residual 35 0.020317825 0.0006
Total 36 0.091725317
Coefficients Standard Error t Stat P-value Lower 95% Upper 95%
Alpha 0.32% 0.004078408 0.7787 0.4413949 -0.51% 1.15%
Beta 81.59% 0.073561767 11.091 5.275E-13 66.65% 96.52%
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SIVMPWIIT 113D NY 11711 111N
SUMMARY OUTPUT N NY'S 1'NN
Ny 150 *NoN AXRIYNAWI A'0NAaN. X
Regression Statistics
Multiple R 0.92387638 106 avinn INBEST 11n
R Square 0.85354757
Adjusted R Square  0.84924015
Standard Error 0.01847907
Observations 36
ANOVA
df SS MS F Significance F
Regression 1 0.067665971 0.0677 198.1573  9.59817E-16
Residual 34 0.011610186 0.0003
Total 35 0.079276156
Coefficients Standard Error tStat  P-value Lower 95%  Upper 95%
Intercept 0.24%  0.003217474 0.7551 0.4553852 -0.41% 0.90%
Beta 79.46%  0.056446257 14.077 9.598E-16 67.99% 90.93%
Annual Monthly
Rf 4.50% 0.37%
Alpha 2.03% 0.17%
SUMMARY OUTPUT N NY'S 1'NN
NINVYN [12'0 NNON DXIYNAWD 2'0NAN. 2
Regression Statistics
Multiple R 0.92381821
R Square 0.85344008
Adjusted R Square 0.8491295
Standard Error 0.01846984
Observations 36
ANOVA
df SS MS F Significance F
Regression 1 0.067540315 0.0675| 197.98703 9.71921E-16
Residual 34  0.011598592 0.0003
Total 35 0.079138907
Coefficients Standard Error t Stat  P-value Lower 95% Upper 95%
Alpha 0.17%  0.003162165 0.5309 0.5989204 -0.47% 0.81%
Beta 79.42%  0.056444876 14.071 9.719E-16 67.95% 90.89%
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SIVMPWIIT 113D NY 11711 111N
SUMMARY OUTPUT 100 x"n TrwON
Ny 150 *NoN AXRIYNAWI A'0NAaN. X
Regression Statistics
Multiple R 0.98818018 110 avinn INBEST 11n
R Square 0.97650007
Adjusted R Square  0.97582864
Standard Error 0.0061161
Observations 37
ANOVA
df SS MS F Significance F
Regression 1 0.054402919 0.0544| 1454.3659  4.22039E-30
Residual 35 0.001309232 4E-05
Total 36  0.055712151
Coefficients Standard Error tStat  P-value Lower 95%  Upper 95%
Intercept 0.19%  0.001116441 1.6579 0.1062758 -0.04% 0.41%
Beta 96.76%  0.025371018 38.136 4.22E-30 91.60% 101.91%
Annual Monthly
Rf 4.50% 0.37%
Alpha 2.10% 0.17%
SUMMARY OUTPUT 100 x"n TrwON
NINWN JiD'o0 NNoN AXRIYNAWI n'0Na1. A
Regression Statistics
Multiple R 0.98822225
R Square 0.97658321
Adjusted R Square  0.97591416
Standard Error 0.0061202
Observations 37
ANOVA
df SS MS F Significance F
Regression 1 0.05467409 0.0547| 1459.6543 3.9664E-30
Residual 35 0.001310991 4E-05
Total 36  0.055985081
Coefficients Standard Error t Stat  P-value Lower 95% Upper 95%
Alpha 0.17%  0.001079776 1.5966 0.1193469 -0.05% 0.39%
Beta 96.81%  0.025338932 38.205 3.966E-30 91.66% 101.95%
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SIVMPWIIT 113D NY 11711 111N
SUMMARY OUTPUT 100 x"n ox70;7x
Ny 150 *NoN AXRIYNAWI A'0NAaN. X
Regression Statistics
Multiple R 0.99085755 100 avinn INBEST 11n
R Square 0.98179869
Adjusted R Square  0.98127866
Standard Error 0.00573962
Observations 37
ANOVA
df SS MS F Significance F
Regression 1 0.062194915 0.0622| 1887.9389 4.8125E-32
Residual 35 0.001153015 3E-05
Total 36 0.063347931
Coefficients Standard Error tStat  P-value Lower 95%  Upper 95%
Intercept 0.00%  0.001047719 -0.035 0.9723768 -0.22% 0.21%
Beta 103.45%  0.023809326 43.45 4.813E-32 98.62% 108.29%
Annual Monthly
Rf 4.50% 0.37%
Alpha 0.11% 0.01%
SUMMARY OUTPUT 100 x"n o170;7x
NINWN JiD'o0 NNoN AXRIYNAWI n'0Na1. A
Regression Statistics
Multiple R 0.99089294
R Square 0.98186882
Adjusted R Square  0.98135079
Standard Error 0.00573928
Observations 37
ANOVA
df SS MS F Significance F
Regression 1 0.062432403 0.0624 1895.3766  4.49796E-32
Residual 35 0.001152876 3E-05
Total 36  0.063585279
Coefficients Standard Error t Stat  P-value Lower 95% Upper 95%
Alpha 0.01% 0.00101257 0.0892 0.9294309 -0.20% 0.21%
Beta 103.45%  0.023761825 43.536 4.498E-32 98.63% 108.27%
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