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0OLS Regression Results

Dep. Variable: pct_change_index_5_after  R-squared: 0.134
Model: OLS - -Adj. R-squared: 0.1089
Method: Least Sguares - F-statistic: 5.420
Date: Thu, 11 May 2823 - Prob (F-statistic): 0.0258
Time: 10:45:32  Log-Likelihood: Th. 040
Mo. Observations: 37 AIC: -145.3
Df Residuals: 35  BIC: -142.1
Df Model: 1
Covariance Type: nonrobust
coef std err t P>t [0.0825 8.9751]
Intercept 0.0040 0.006 8.723 8.475 -0.807 8.015
pct_change_index_5_before -0.1623 0.070 -2.328 0.026 -0.304 -0.021
Omnibus: 25.810 - Durbin-Watson: 1.890
Prob(0Omnibus): 0.0880 - -Jarque-Bera (JB): 53.740
Skew: 1.695  Prob(JB): 2.14e-12
Kurtosis: 7.834  Cond. No. 12.8
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OLS Regression Results

Dep. Variable:
Model:

Method:

Date:

Time:

No. Observations:
Df Residvals:

Df Model:
Covariance Type:

pct_change_index_208_after

Intercept

pct_change_index_20_before

Omnibus:
Prob(Omnibus):
Skew:

R-squared: 0.00
OLS  Adj. R-sguared: 8.01
Least Sguares - F-statistic: 8.329
Thu, 11 May 20823 - Prob (F-statistic): 0.56
10:45:32  Log-Likelihood: 56.80
37 AIC: -109
35 BIC: -106
1
nonrobust
coef std err t P>t [8.025
0.08165 0.009 1.810 0.0879 0.002
-0.8374 0.0865 -8.574 0.569 0.170
7.947 - Durbin-Watson: 1.699
8.01%9 - Jargue-Bera (JB): 13.0899
0.264 Prob(JB): 0.00143
5.867 Cond. No. 7.41

Kurtosis:

ARAE R EEERTAE S, SHRAEGT 100%HATE 5 RIS KSR BELESHIEEF, BT
RARIE L L 2E Rkt e T Z/NRE A 5 & 30U BT o R 69 69 KO B0 AT 1%« BP 4 3L & 412 4 100%k6,
Bk 1 AARIERT S BB S @ RN T @ LAZA S BE-F4; Fvk 2 HARER 10 B %3k 5 &
FaraR e 7e it LAFA 10 BE-F4; R4 3 HRIE 20 B ks 7@ oM ey 7 @it LaFh
20 BHE-F&. BT REATFRMTHETHEINRBRBGEEFEZ T, OTHRESGAHALERD,
FERINERITHEARLINARBAER, BRRFFTETIHHEANSLHFN, LE 2,

R2: PRBERBEREMNEET R 1006 =N RSO BERE T

¥ HFREHBE BREHETI IALHBE IHEHEBTI
5 X 67.57% 1.13 64.86% 1.25
10 X 37.84% 1.35 35.14% 1.44
20 X 56.76% 1.14 56.76% 1.11
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