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Dependent Variable: RISMARTLTF
Method: Least Squares

Date: 05/16/11 Time: 13:40
Sample: 1/01/2010 12/30/2010

Included observations: 364

Variable Coefficient Std. Error t Statistic Prob.

C 0.360182 0.113476 3.174073 0.0016

RF 5.439270 0.081562 66.68894 0.0000

RP 0.000117 0.000174 0.674282 0.5006

R squared 0.944834 Mean dependent var 6.946196
Adjusted R squared 0.944528 SD dependent var 4.938962
SE of regression 1.163246 Akaike info criterion 3.148513
Sum squared resid 488.4839 Schwarz criterion 3.180633
Log likelihood -570.0294 F statistic 3091.437
Durbin-Watson stat 0.508469 Prob (F statistic) 0.000000
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Dependent Variable: RISMARTLTF

Method: Least Squares

Date: 05/16/11 Time: 13:41

Sample (adjusted): 1/02/2010 12/30/2010

Included observations: 363 after adjustments

Convergence achieved after 7 iterations

Variable Coefficient Std. Error t Statistic Prob.

C —-0.090747 0.197052 —0.460524 0.6454

RF 5.653806 0.043992 128.5178 0.0000

RP 0.000452 9.400005 4.804884 0.0000

AR (1) 0.794038 0.032400 24.50698 0.0000

R squared 0.978253 Mean dependent var 6.965332

Adjusted R squared 0.978071 SD dependent var 4.932248

SE of regression 0.730389 Akaike info criterion 2.220480

Sum squared resid 191.5152 Schwarz criterion 2.26339%4

Log likelihood -399.0172 F statistic 5382.937

Durbin-Watson stat 1.798492 Prob (F statistic) 0.000000
Inverted AR Roots 19
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Dependent Variable: RASPGLTF

Method: Least Squares

Date: 05/16/11 Time: 13:01

Sample: 1/01/2010 12/30/2010

Included observations: 364

Variable Coefficient Std. Error t Statistic Prob.

C —0.308339 0.103722 —2.972739 0.0031

RF 0.241846 0.178786 1.352707 0.1770

RP 0.016969 0.000397 42.76878 0.0000

R squared 0.982732 Mean dependent var 14.36624
Adjusted R squared 0.982636 SD dependent var 2.400687
SE of regression 0.316346 Akaike info criterion 0.544244
Sum squared resid 36.12689 Schwarz criterion 0.576364
Log likelihood -96.05244 F statistic 10272.10
Durbin-Watson stat 0.219955 Prob (F statistic) 0.000000
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Dependent Variable: RASPGLTF

Method: Least Squares

Date: 05/16/11 Time: 13:03

Sample (adjusted): 1/02/2010 12/30/2010

Included observations: 363 after adjustments

Convergence achieved after 7 iterations

Variable Coefficient Std. Error t Statistic Prob.

C —0.054745 0.228499 —0.239586 0.8108

RF 3.377246 0.379498 8.899255 0.0000

RP 0.009971 0.000788 12.65714 0.0000

AR (1) 0.954634 0.016465 57.98085 0.0000

R squared 0.996729 Mean dependent var 14.40582

Adjusted R squared 0.996702 SD dependent var 2.281997

SE of regression 0.131048 Akaike info criterion —-1.215546

Sum squared resid 6.165326 Schwarz criterion -1.172633

Log likelihood 224.6216 F statistic 36469.79

Durbin-Watson stat 1.883217 Prob (F statistic) 0.000000
Inverted AR Roots S5
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Dependent Variable: RBLT75
Method: Least Squares

Date: 05/16/11 Time: 13:04
Sample: 1/01/2010 12/30/2010

Included observations: 364

Variable Coefficient Std. Error t Statistic Prob.

C 2.209455 0.089633 24.64994 0.0000

RF 0.334490 0.154501 2.164970 0.0310

RP 0.013198 0.000343 38.49298 0.0000

R squared 0.974955 Mean dependent var 12.69034
Adjusted R squared 0.974816 SD dependent var 1.722658
SE of regression 0.273375 Akaike info criterion 0.252265
Sum squared resid 26.97898 Schwarz criterion 0.284384
Log likelihood —42.91220 F statistic 7026.530
Durbin-Watson stat 0.211451 Prob (F statistic) 0.000000
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Dependent Variable: RBLT75

Method: Least Squares

Date: 05/16/11 Time: 13:05

Sample (adjusted): 1/02/2010 12/30/2010

Included observations: 363 after adjustments

Convergence achieved after 7 iterations

Variable Coefficient Std. Error ¢ Statistic Prob.

C 0.418789 0.648897 0.645386 0.5191

RF 1.455726 0.110970 13.11816 0.0000

RP 0.012523 0.000230 54.49584 0.0000

AR (1) 1.005958 0.003935 255.6640 0.0000

R squared 0.999398 Mean dependent var 12.72529

Adjusted R squared 0.999393 SD dependent var 1.590487

SE of regression 0.039173 Akaike info criterion -3.630722

Sum squared resid 0.550882 Schwarz criterion -3.587809

Log likelihood 662.9761 F statistic 198802.6

Durbin-Watson stat 1.908102 Prob (F statistic) 0.000000
Inverted AR Roots .98
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Dependent Variable: RMSCORELTF

Method: Least Squares

Date: 05/16/11 Time: 13:07

Sample: 1/01/2010 12/30/2010

Included observations: 364

Variable Coefficient Std. Error t Statistic Prob.

C —0.580735 0.108198 -5.367339 0.0000

RF 0.095578 0.186501 0.512481 0.6086

RP 0.016377 0.000414 39.56791 0.0000

R squared 0.979184 Mean dependent var 13.33545
Adjusted R squared 0.979069 SD dependent var 2.280917
SE of regression 0.329996 Akaike info criterion 0.628734
Sum squared resid 39.31191 Schwarz criterion 0.660854
Log likelihood -111.4296 F statistic 8490.693
Durbin-Watson stat 0.339839 Prob (F statistic) 0.000000
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Dependent Variable: RMSCORELTF

Method: Least Squares

Date: 05/16/11 Time: 13:08

Sample (adjusted): 1/02/2010 12/30/2010

Included observations: 363 after adjustments

Convergence achieved after 7 iterations

Variable Coefficient Std. Error t Statistic Prob.

C 0.079793 0.277980 0.287045 0.7742

RF 4.430907 0.475244 9.323446 0.0000

RP 0.006380 0.000987 6.462457 0.0000

AR (1) 0.952210 0.016762 56.80696 0.0000

R squared 0.994388 Mean dependent var 13.37219

Adjusted R squared 0.994341 SD dependent var 2.173557

SE of regression 0.163512 Akaike info criterion —0.772906

Sum squared resid 0.598251 Schwarz criterion —0.729993

Log likelihood 144.2825 F statistic 21202.51

Durbin-Watson stat 1.892693 Prob (F statistic) 0.000000
Inverted AR Roots 95
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Dependent Variable: RPLTF
Method: Least Squares

Date: 05/16/11 Time: 13:09
Sample: 1/01/2010 12/30/2010

Included observations: 364

Variable Coefficient Std. Error t Statistic Prob.

C 0.975330 0.082923 11.76194 0.0000

RF 0.209912 0.142934 1.468592 0.1428

RP 0.010455 0.000317 32.96045 0.0000

R squared 0.971922 Mean dependent var 10.12536
Adjusted R squared 0.971766 SD dependent var 1.505146
SE of regression 0.252908 Akaike info criterion 0.096626
Sum squared resid 23.09046 Schwarz criterion 0.128746
Log likelihood —14.58598 F statistic 6247.979
Durbin-Watson stat 0.245524 Prob (F statistic) 0.000000
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Dependent Variable: RPLTF
Method: Least Squares
Date: 05/16/11 Time: 13:09
Sample (adjusted): 1/02/2010 12/30/2010
Included observations: 363 after adjustments
Convergence achieved after 8 iterations
Variable Coefficient Std. Error t Statistic Prob.
C —0.416235 0.401590 —-1.036466 0.3007
RF 3.518760 0.293040 12.00778 0.0000
RP 0.004800 0.000606 7.916181 0.0000
AR (1) 0.983619 0.012536 78.46598 0.0000
R squared 0.994900 Mean dependent var 10.15326
Adjusted R squared 0.994858 SD dependent var 1.409868
SE of regression 0.101103 Akaike info criterion —-1.734392
Sum squared resid 3.669645 Schwarz criterion -1.691479
Log likelihood 318.7922 F statistic 23345.02
Durbin-Watson stat 1.856188 Prob (F statistic) 0.000000
Inverted AR Roots .98
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Dependent Variable: RSCBLT3
Method: Least Squares

Date: 05/16/11 Time: 13:12
Sample: 1/01/2010 12/30/2010

Included observations: 364

Variable Coefficient Std. Error t Statistic Prob.

C —1.384954 0.110427 -12.54179 0.0000

RF 0.212579 0.190344 1.116819 0.2648

RP 0.019751 0.000422 46.75847 0.0000

R squared 0.983929 Mean dependent var 14.81393
Adjusted R squared 0.983840 SD dependent var 2.649345
SE of regression 0.336795 Akaike info criterion 0.669523
Sum squared resid 40.94853 Schwarz criterion 0.701642
Log likelihood -118.8531 F statistic 11050.60
Durbin-Watson stat 0.270025 Prob (F statistic) 0.000000
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Dependent Variable: RSCBLT3

Method: Least Squares

Date: 05/16/11 Time: 13:13

Sample (adjusted): 1/02/2010 12/30/2010

Included observations: 363 after adjustments

Convergence achieved after 7 iterations

Variable Coefficient Std. Error ¢ Statistic Prob.

C 0.677315 0.279377 2.424381 0.0158

RF 2.535961 0.368050 6.890264 0.0000

RP 0.011520 0.000763 15.10205 0.0000

AR (1) 0.969139 0.012749 76.01690 0.0000

R squared 0.997443 Mean dependent var 14.85474

Adjusted R squared 0.997422 SD dependent var 2.535848

SE of regression 0.128752 Akaike info criterion —-1.250899

Sum squared resid 5.951173 Schwarz criterion —-1.207985

Log likelihood 231.0381 F statistic 46688.92

Durbin-Watson stat 2.196257 Prob (F statistic) 0.000000
Inverted AR Roots 97
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Dependent Variable: RSCBLTS

Method: Least Squares

Date: 05/16/11 Time: 13:14

Sample: 1/01/2010 12/30/2010

Included observations: 364

Variable Coefficient Std. Error t Statistic Prob.

C 4.543023 0.165809 27.39912 0.0000

RF 0.107917 0.285806 0.377590 0.7060

RP 0.006778 0.000634 10.68643 0.0000

R squared 0.757701 Mean dependent var 10.03954
Adjusted R squared 0.756359 SD dependent var 1.024525
SE of regression 0.505706 Akaike info criterion 1.482485
Sum squared resid 92.32163 Schwarz criterion 1.514605
Log likelihood -266.8123 F statistic 564.4474
Durbin-Watson stat 0.255373 Prob (F statistic) 0.000000
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Dependent Variable: RSCBLTS

Method: Least Squares

Date: 05/16/11 Time: 13:14

Sample (adjusted): 1/02/2010 12/30/2010
Included observations: 363 after adjustments

Convergence achieved after 7 iterations

Variable Coefficient Std. Error t Statistic Prob.

C Es15265 1.604342 0.819816 0.4129

RF 2.963568 0.139475 21.24797 0.0000

RP 0.006827 0.000289 23.64561 0.0000

AR (1) 1.003855 0.002457 408.6374 0.0000

R squared 0.996886 Mean dependent var 10.06719

Adjusted R squared 0.996860 SD dependent var 0.879405

SE of regression 0.049280 Akaike info criterion -3.171658

Sum squared resid 0.871821 Schwarz criterion —-3.128744

Log likelihood 579.6559 F statistic 38306.92

Durbin-Watson stat 1.826882 Prob (F statistic) 0.000000
Inverted AR Roots .98
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