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Dependent Variable: MARKET
Method: Least Squares
Date: 04/27/11 Time: 12:47
Sample: 1 532
Included observations: 412
Variable Coefficient Std. Error t-Statistic Prob.
PA 0.835681 0.024726 5.487425 0.0000
PB 0.048122 0.025817 1.863987 0.0929
C 0.103616 0.028593 3.623852 0.0003
R-squared 0.762996 Mean dependent var 0.144474
Adjusted R-squared 0.659453 S.D. dependent var 0.660008
S.E. of regression 0.640087 Akaike info criterion 1.951199
Sum squared resid 216.7376 Schwarz criterion 1.975316
Log likelihood -516.0190 F-statistic 17.78266
Durbin-Watson stat 1.895520 Prob(F-statistic) 0.000000
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