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Exhibit Time-Series Plot of the Monthly Returns for Dow Jones Total Stock Market

Index, 2010
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Exhibit Time-Series Plot of the Monthly Returns for Barclays Capital Treasury

Bond Index, 2010
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Month DJIA S&P 500 Russell 2000 Nikkei

1 0.03 0.02 0.04 0.04
2 0.07 0.06 0.10 -0.02
3 -0.02 -0.01 ~0.04 0.07
4 0.01 0.03 0.03 0.02
5 0.05 0.04 0.11 0.02
6 -0.06 -0.04 -0.08 0.06
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Dependent Variable: YY
Method: Least Squares
Date: 07/03/19 Time 23 01
Sample' 2001 2005
Included observations: 5

Varnable Coefficient Std. Error 1-Statistic Prob

' c -1.000000 0.367990 -2,717465 0.1129

X1 0833333 0.139443 5976143 0.0269

X2 -0.333333 0263523 -1.264911 0.3333

R-squared 0967949 Mean dependent var 0.800000

Adjusted R-squared 0.935897 S D. dependent var 0.570088

S E. of regression -...0.144338 Akalke info criterion -0.749615

Sum squared resid 0.041667 Schwarz criterion -0.983952

Log likelihood 4.874037  Hannan-Quinn criter -1.378553

F-statistic 30.20000 Durbin-Watson siat 2,500000
Prob(F-statislic) 0.032051

Scanné avec CamScanner


https://v3.camscanner.com/user/download
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Dependent Vanable: INF
Method: Least Squares
Date: 04/20/19 Time: 12:49
Sample: 2008 2015
Included observations: 8

Vanable Coefficient Std. Error t-Statistic Prob.

Cc -18.95913 7.509297 -2.524754 0.0450

MASS 0.349924 0.112141 3.120387 0.0206

R-squared 0.618728 Mean dependent var 4.412250

Adjusted R-squared 0.555183 S.D. dependent var 2.287654

S.E. of regression 1.525741 Akaike info criterion 3.895156

Sum squared resid 13.96732 Schwarz criterion 3.915016

Log likelihood -13.58062 Hannan-Quinn criter. 3.761206

F-statistic 9.736815 Durbin-Watson stat 2.034309
Prob(F-statistic) 0.020575
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Dependent Variable: YY
Method: Least Squares
Date: 07/03/19 Time: 23:01
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Sample: 2001 2005 —— = - \
Included observations: 5 _ “
Variable Coefficient Std. Error (-Statistic Prob. \
C -1.000000 0.367990 2717465  0.1129 \
X1 0.833333 0.139443 5.976143 0.0269
X2 -0.333333 0.263523 -1.264911 0.3333
R-squared 0.967949 Mean dependent var 0.800000
»S\CJusted R-squared 0.935897 S.D. dependent var 0.570088
2 E. of regression 0.144338 Akaike info criterion -0.749615
Eum squared resid 0.041667 Schwarz criterion -0.983952
Fogz hke.hhoc’d 4.874037 Hannan-Quinn criter. -1.378553
-statistic 30.20000 Durbin-Watson stat 2.500000
Prob(F-statistic) 0.032051 :
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