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Joe Variable Coefficien Std. Error | t-Statistic | Prob. |R-squared | F-statistic Pro}) (F_
t statistic)
Jol 698,90 (el Joo C 1.855269 | 0.582715 | 3.183835 | 0.0021
RM 1.052346 | 0.098148 | 10.72205 0
SMB -0.63671 | 0.261002 | -2.43948 | 0.0169
HML 1.052669 | 0.355221 | 2.963416 0.004
IMV -1.20589 | 0.434273 | -2.77679 | 0.0069 | 0.697339 | 45.50454 0
shele S5 C 0.591078 | 0.499239 | 1.183959 | 0.2399
RM 1.181416 | 0.103697 | 11.39296 0 0.612841 | 129.7994 0
£90 $985 59 kol Joao C 1.539849 | 0.41948 | 3.67085 0.0004
RM 1.244039 | 0.070654 | 17.60752 0
SMB -0.54066 | 0.187888 | -2.87756 | 0.0052
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Joe Variable S0 L ECT Std. Error | t-Statistic Prob. |R-squared | F-statistic Pro'b (F-
t statistic)
HML 0.78729 | 0.255714 | 3.07879 0.0029
MV -0.6648 | 0.312621 | -2.12655 0.0366 | 0.839241 | 103.1048 0
hole S C 0.532565 | 0.35869 | 1.484752 | 0.1414
RM 1.329235 | 0.074504 | 17.84122 0 0.795158 | 318.3091 0
po S99 shol Jow C 1.271363 | 0.407039 | 3.123442 | 0.0025
RM 1.210867 | 0.068558 | 17.66185 0
SMB -0.38844 | 0.182315 | -2.1306 0.0362
HML 0.708554 | 0.24813 | 2.855576 | 0.0055
MV -0.19614 | 0.303349 | -0.64657 0.5198 | 0.831065 | 97.15867 0
ole S C 0.539223 | 0.331784 | 1.625224 0.108
RM 1.265496 | 0.068915 | 18.36313 0 0.804391 | 337.2045 0
ok o9 e (Lol Joso C 1.163834 | 0.425186 | 2.737235 | 0.0077
RM 1.14852 | 0.071615 | 16.03746 0
SMB -0.44497 | 0.190443 | -2.33651 0.022
HML 0.206581 | 0.259192 | 0.797018 | 0.4278
MV -0.63832 | 0.316873 | -2.01443 0.0474 | 0.801883 | 79.93841 0
ole S C 0.442812 | 0.342536 | 1.292745 | 0.1997
RM 1.198882 | 0.071148 | 16.85047 0 0.775919 | 283.9384 0
ol oot g ol Jow C 1.17032 | 0.399036 | 2.932864 | 0.0044
RM 1.129154 | 0.06721 | 16.80028 0
SMB -0.44559 | 0.178731 | -2.49307 0.0148
HML 0.476412 | 0.243251 | 1.958516 | 0.0537
MV -0.62248 | 0.297385 | -2.09318 0.0395 | 0.821058 | 90.62096 0
ole S C 0.378248 | 0.32842 | 1.151721 0.2528
RM 1.193658 | 0.068216 | 17.49812 0 0.78876 | 306.1843 0
i (598,51 Lol Jow C 1.103961 | 0.374581 | 2.947185 | 0.0042
RM 1.116918 | 0.063091 | 17.70317 0
SMB -0.41397 | 0.167777 | -2.46736 0.0158
HML 0.513009 | 0.228344 | 2.246652 | 0.0275
MV -0.56581 | 0.27916 | -2.02683 0.0461 0.835489 | 100.3029 0
ole S C 0.350658 | 0.309448 | 1.133173 | 0.2604
RM 1.180101 | 0.064276 | 18.36001 0 0.804338 | 337.0899 0
e (Sodi o Lol Jow C 1.776255 | 1.872606 | 0.948547 | 0.3457
RM 1.887859 | 0.315407 | 5.985478 0
SMB -0.0049 | 0.838752 | -0.00585 0.9953
HML 2.364962 | 1.141535 | 2.071739 | 0.0416
MV 4.708632 | 1.395576 | 3.373971 0.0012 | 0.391672 | 12.71602 0
hole S C 1.635182 | 1.554256 | 1.052067 | 0.2959
RM 1.776418 | 0.322835 | 5.502552 0 0.26967 | 30.27808 0
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