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Dependent Variable: CAR?
Method: Pooled Least Squares

Variable Coefficient Std. Error  t-Statistic Prob.
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Dependent Variable: CAR?
Method: Pooled Least Squares

Variable Coefficient Std. Error  t-Statistic Prob.

C Y-I0VYEA ARFAR KD & YIEYFAA TERR A

FSCORE? SVEAYEYY  YIFOALYTOY - fFFTD. - 128MN

AR(1) Sfravas. fe¥eAY BIFY NN ofeess
R-squared NARASLL Mean dependent var \A LR AV4
Adjusted R-squared  ./1vysof S.D. dependent var ISIATI 2 |
S.E. of regression  af/-¥¥o- Sum squared resid FYL-q.0%
F-statistic VFIBTYOY Durbin-Watson stat YIAYAY.

Prob(F-statistic) Jerrens

Sy gmd 438 ks 503 Y+ s B el wend 5SS Jauz b5l ond asloea b a5 ol 4 azgr |



et oy  Slusl 3 elazal aale aloes FA

s Jow zlaaal &Y
u Sa . A w o o 1 a’ - . te
ol Joa sl g by Slaeite i i3S 4 pldl Ty ey B3> By 5 eolind L al> e cnl o
o 00l 0010 HLESY Jeuar 10 ol el o0
dey plis Jaa 0 o gina glamice Hlase 4 ARPy ASSets (B slaice 8 0 dlando a5 a8 lan
ey FA Sle a4y adl ce swoyo FA Jlag pd 003k b ap] (oud haws) Soad oy 45 s ainlys-
Db Capnd yoiin 93 opl 0 i g0 1) Jley jud o3l Ol s
Shamrad 395 a8 (Go0iBd L a5 Al ge ¥ . FO Jue ;0 AR (1) 4 angb b 505 (gmily erped (g0l
2ySign 4y p) g0 4 2l Joe aSlygn oo
CAR= ¥.\/-1#-E + v#ivavyy Assets — vo/f-fv-ARP +
16%YAs-AR(1) + VviverYA

ol 7yl plgg Joo ¥ oo

Dependent Variable: CAR?
Method: Pooled Least Squares
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1. Capital Assent Pricing Model (CAPM) 6. Market Anomalies
2. Fundamental Analysis 7. Long — Term Return Reversal
3. Fundamental Variables 8. Cross Sectional Research
4. Center for Research in Security Prices 9. Backward Selection
5. Computer Statistics
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