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Kaiser's Measure of Sampling Adequacy

Factor: FACTORO1

MSA
BANKEURO 0.728888
BANKUK 0.364943
BANKUSA 0.686098
ENERGYEURO 0.336326
ENERGYUK 0.521308
ENERGYUSA 0.364366
ENSAURANSEUSA 0.456718
ENSURANSEEURO 0.630165
ENSURANUK 0.370527
PETROEURO 0.307861
PETROUK 0.551394
PETROUSA 0.412516
SHIPINGEURO 0.873931
SHIPINGUSA 0.830992
SHIPPINGUK 0.535356
TRANSPORTEURO 0.65176

TRANSPORTUK 0.5032
TRANSPORTUSA 0.52562
Kaiser's MSA 0.500103
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1 5.113486 1.023001 0.2841 5.113486 0.2841
2 4.090485 1.180684 0.2272 9.203971 0.5113
3 2.909801 1.457956 0.1617 12.11377 0.673
4 1.451845 0.205313 0.0807 13.56562 0.7536
5 1.246532 0.486577 0.0693 14.81215 0.8229
6 0.759955 0.140898 0.0422 15.5721 0.8651
7 0.619057 0.079092 0.0344 16.19116 0.8995
8 0.539965 0.092592 0.03 16.73113 0.9295
9 0.447372 0.185315 0.0249 17.1785 0.9544
10 0.262057 0.065107 0.0146 17.44056 0.9689
11 0.19695 0.038467 0.0109 17.63751 0.9799
12 0.158484 0.068093 0.0088 17.79599 0.9887
13 0.09039 0.040146 0.005 17.88638 0.9937
14 0.050245 0.020668 0.0028 17.93663 0.9965
15 0.029577 0.00973 0.0016 17.9662 0.9981
16 0.019847 0.007853 0.0011 17.98605 0.9992
17 0.01199%4 0.010036 0.0007 17.99804 0.9999
18 0.001958 — 0.0001 18 1
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D1 5.058491 5.058491 1.059858 0.356735 0.356735

D2 3.998634 9.057125 1.250579 0.281992 0.638726

D3 2.748055 11.80518 1.408091 0.193798 0.832525

D4 1.339963 13.14514 0.30513 0.094497 0.927021

D5 1.034834 14.17998 —_— 0.072979 1
TotaA 14.17998 14.17998 1
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TRANSPORTUSA 0.094845
TRANSPORTUK 0.413125
TRANSPORTEURO —0.021171
SHIPPINGUK 0.421018
SHIPINGUSA 0.374963
SHIPINGEURO 0.144122
PETROUSA 0.121258
PETROUK -0.367251
PETROEURO —-0.070951
ENSURANUK —0.206765
ENSURANSEEURO 0.231754
ENSAURANSEUSA 0.111455
ENERGYUSA 0.024026
ENERGYUK —0.379263
ENERGYEURO 0.096895
BANKUSA —-0.153419
BANKUK —0.150363
BANKEURO —0.133463
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logtpf

Coef Robust Std. z P>|z| 95%Conf 4 Interval
Err
logtpf 1.000459 .1384566 7.23 0.000 729089 1.271829
L1.

Irad .0775384 .0347145 2.23 0.026 .009499 1455775
Ircap —.0103409 .0045058 -2.30 0.022 -.01917 —.0015097
Isac_2 —.0673492 .0329364 -2.04 0.041 —.131903 —.002795
years —.0092099 .0044304 -2.08 0.038 —.017893 —.0005265
_lyears_1377 .0492319 .0228496 2.15 0.031 .004447 .0940163
_lyears_1378 .000951 .0192298 0.05 0.961 —.0367387 .0386407
_lyears_1379 .0335854 .0242638 1.38 0.166 -.0139707 .0811415
_lyears_1380 .0543506 .026637 2.04 0.041 .002143 .1065581
_lyears_1381 .0399056 .0161553 2.47 0.014 .0082418 .0715693
_lyears_1382 .0717087 .0222462 3.22 0.001 .028106 1153104
_lyears_1383 —.0092586 .0556116 -0.17 0.868 —. 118255 .0997381
_lyears_1384 .0138098 0226562 0.61 0.542 —.0305955 .0582152
_lyears_1385 0548417 .0215503 2.54 0.011 .0126039 .0970796
_lyears_1386 .0752963 .0311017 2.42 0.015 .0143381 1362546
_lyears_1387 .0766955 .034124 2.25 0.025 .0098136 1435774
_lyears_1388 .0710269 .0265978 2.67 0.008 .0188961 1231577
_lyears_1389 .0581796 0257313 2.26 0.024 0077472 1086121
_lyears_1390 .0869318 .0338414 2.57 0.010 .0206039 1532597
_lyears_1391 —.0361637 .0539161 —-0.67 0.50 —.1418372 .0695099
_cons ARARAT 5.277121 2.21 0.027 1.294179 21.98011
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