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35 oLs
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1. nAusuIANT (Banking)
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1T OLS
PBANK
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2. N@UIEMidunu (Finance & Securities)

ol
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3. naugmdMNIIy (Industrial)

3% oLs
PIND = -1367.558-5.631E-05MS+0.010RGDP-32. 249R1+3. 3891 1+0. 081FPIF
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33 Cochrane - Orcutt
POT = 05.968-9. T53E-05MS+0. 0003RGDP+0. 603R1-0. 3901 1+0. 002FPIF

(1.324) (-3.016) (1.453)  (0.188) (-1.201) (1.976)
+0.026DJIA +0.596D + 1.633E + 2.2128 (10)
(1.737)  (0.136) (1.016) (2.834)

Adjusted R = 0.804, D-W = 1.814, F = 43.156
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I

0.813, DW= 1.719, F = 57.441

Autocorrelation WA i daRsNTaNHANTT

VeI 12
Usewnmdn F o vin liuenud s LA mn':uﬂmﬁmm-sn*gqwm’ﬁum_iﬁuh"mm
mqmwzmmﬂ?lunwi [ huthusninause e Felignauns Ty
a i Taud fitum
m*mﬁuﬁuiﬁu-ﬁmﬁu

TUIR SN IET e

BRGDP-12. 114R1+0.96411+0. 006FPIF

PBAY
(-0.% (-4.866) (7.507) (2.866)
5E + 0.856B (13
2) (4.989)
Cochrane - C . ,1 i}"

Il
|994-4. 634E-05MS+0. 001RGDP-2. 521 RI+1.00311+0.004FPTF

AuEE O
wﬁmwwmmm ]

N 14 ﬂmﬂqm Autocorrelation uW&1 wanmTUTzuNaen F
wamvinms L aden hntassaeurassuenIngeedayuatunn s nfiouana asegng
Flunsdnn  Tauietimsam vinensaemlwuendtase e Frlgasmnsy
sl Fenumamedeufisesuanu daiufause 95  uaviuusiananiimauiiiug

" - - e
fusaulufien fnfunsanusafig e 1



74

suURNINaNs ny_ Iiia

3% OLS
_13.305-4.987E-05MS+0. 001RGDP-4. 708R1+40,51711+0. 007FPIF

3

(-0.145)(-0.853) (1.038) (-1.4312(3.270) (2.994)
+0.050DJIA-1.117D + 0.396E + 0.618B {157
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(1.234)
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3% Cochrane - Orcutt
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7% oLs

PTISCO - ©5.236+4. 145E-05MS+0. 0005RGDP-20. 964RI+0. 17711+0.017FPIF
({0.389)(0.342) (0.209) (0.334) (3.312) (3.312)
+0.043DJIA+9.445D + 1.162E + 1.072B (21)
0.702) (3 (2.258) (7.943)

Adjusted R = 0.685, - 22.942
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(-2.575) (-2.564) (-0.581) (1.065) (1.508) (3.013)
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33 Cochrane - Orcutt
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PSCC = -1313.852-0.001MS+0. 004RGDP-54. 625R1+3. 19811+40. 275FPIF
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40, 147DJIA-0,.657D+5. 2B7TE+8. 211B (33)
(0.737) (~0.379)(6.510)(8.667)

Adjusted R = 0.977, D-R=

3% Cochrane - Orcutt

PSCC = 8.612RI+2.67211+0. 092FPIF
0.396) (0.582) (5.251)
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Adjusted R° = 0.842, D-W = 1.029, F = 78.441
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3T Cochrane - Orcutt
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Adjusted R® = 0.914, D-W = , F = 126.702
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