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1. MATLAB
2. Financial Toolbox
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Dependent Variable: R
Method: Least Squares
Date: 12/27/14 Time: 15:27
Sample: 1 86
Included observations: 86
Prob. t-Statistic Std. Error Coefficient Variable
0.0049 0.014718 40.26139 0.592570 C
0.0042 4.063938 0.083912 0.341005 S1
0.0341 5.726168 0.088390 0.506136 S2
0.0325 -1.221934 0.002956 -0.003612 S3
0.2194 0.416309 0.002563 0.001067 T
0.0238 -1.009113 0.003847 -0.003882 L
0.0051 3.285333 0.000375 0.001232 \%
-0.721755 Mean dependent var 0.560404 R-squared
0.866681 S.D. dependent var 0.447238 Adjusted R-squared
8.760799 Akaike info criterion 0.584522 S.E. of regression
9.091222 Schwarz criterion 15.87224  Sum squared resid
6.922982 F-statistic -23.71589 Log likelihood
0.000019 Prob(F-statistic) 1.640827 Durbin-Watson stat
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