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Variable Coefficient Std. Error t-Statistic Prob.
C 0.010022 0.002105 4.760366 0
VARIANCE 0.035448 0.035716 0.992483 0.3271
R-squared 0.024635 Mean dependent var 0.011998
Adjusted R-squared -0.000375 S.D. dependent var 0.004394
S.E. of regression 0.004395 Akaike info criterion -7.969283
Sum squared resid 0.000753 Schwarz criterion -7.885694
Log likelihood 165.3703 F-statistic 0.985022
Durbin-Watson stat 1.614689 Prob(F-statistic) 0.32708
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Variable Coefficient Std. Error | t-Statistic Prob.
C 0.011507 0.000685 16.79397 0
SEMIVARIANCE 0.142062 0.061358 2.315306 0.0259
R-squared 0.120842 Mean dependent var 0.011998
Adjusted R-squared 0.0983 S.D. dependent var 0.004394
S.E. of regression 0.004172 Akaike info criterion -8.073131
Sum squared resid 0.000679 Schwarz criterion -7.989542
Log likelihood 167.4992 F-statistic 5.360641
Durbin-Watson stat 1.830855 Prob(F-statistic) 0.025947
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Variable Coefficient Std. Error t-Statistic Prob.
C 0.008883 0.001291 6.883494 0
BETA 0.003106 0.00112 2.772495 0.0085
R-squared 0.164645 Mean dependent var 0.011998
Adjusted R-squared 0.143225 S.D. dependent var 0.004394
S.E. of regression 0.004067 Akaike info criterion -8.124238
Sum squared resid 0.000645 Schwarz criterion -8.040649
Log likelihood 168.5469 F-statistic 7.68673
Durbin-Watson stat 1.873158 Prob(F-statistic) 0.008486
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Variable Coefficient Std. Error t-Statistic Prob.

C 0.001954 0.002478 0.788241 0.4353

DOWNSIDE_BETA 0.006719 0.001612 4.167703 0.0002
R-squared 0.30814 Mean dependent var 0.011998
Adjusted R-squared 0.2904 S.D. dependent var 0.004394
S.E. of regression 0.003701 Akaike info criterion -8.312711
Sum squared resid 0.000534 Schwarz criterion -8.229122
Log likelihood 172.4106 F-statistic 17.36975
Durbin-Watson stat 1.796141 Prob(F-statistic) 0.000165
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Variable Coefficient Std. Error t-Statistic Prob.
C 0.010062 0.00201 5.00672 0

VARIANCE 0.026299 0.034345 0.76572 0.4486

SEMIVARIANCE 0.136281 0.062146 2.192917 0.0345
R-squared 0.134201 Mean dependent var 0.011998
Adjusted R-squared 0.088633 S.D. dependent var 0.004394
S.E. of regression 0.004195 Akaike info criterion -8.039662
Sum squared resid 0.000669 Schwarz criterion -7.914279
Log likelihood 167.8131 F-statistic 2.945053
Durbin-Watson stat 1.795915 Prob(F-statistic) 0.064703
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Variable Coefficient Std. Error t-Statistic Prob.

C 0.00226 0.002501 0.903753 0.3718

BETA 0.001163 0.001208 0.962492 0.3419

DOWNSIDE_BETA 0.005733 0.001911 2.999981 0.0047
R-squared 0.324605 Mean dependent var 0.011998
Adjusted R-squared 0.289058 S.D. dependent var 0.004394
S.E. of regression 0.003705 Akaike info criterion -8.288016
Sum squared resid 0.000522 Schwarz criterion -8.162633
Log likelihood 172.9043 F-statistic 9.131678
Durbin-Watson stat 1.859038 Prob(F-statistic) 0.000578
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Variable Coefficient Std. Error t-Statistic Prob.
C 0.002298 0.00271 0.847886 0.4021
VARIANCE -0,00004 0.030135 -0.001582 0.9987
SEMIVARIANCE 0.11682 0.053299 2191778 0.0349
BETA 0.000902 0.001184 0.761841 0.4511
DOWNSIDE_BETA 0.005616 0.001852 3.031533 0.0045
R-squared 0.404687 Mean dependent var 0.011998
Adjusted R-squared 0.338541 S.D. dependent var 0.004394
S.E. of regression 0.003574 Akaike info criterion -8.316666
Sum squared resid 0.00046 Schwarz criterion -8.107694
Log likelihood 175.4917 F-statistic 6.118099
Durbin-Watson stat 1.99413 Prob(F-statistic) 0.000731
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