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1 RWT: Random Withdrawal Theory
2 |BT: Information Based Theory

% LLR: Lender of Last Resort
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Dependent Variable: CASHCHANC

Method: Least Squar

Date: 08/12/1: Time: 13:3¢

Sampl(adjustei): 137¢ 138¢

Included observatior: 12

Variable Coefficien Std. Erro t-Statistic Prob.

C -822.129.  209.8201 -3.91824! 0.017:
RISK1 -8.15341¢ 0.77268 -10.5520! 0.000¢

LNA 56.4975.  11.0384! 5.11823 0.006¢

D79 180.177.  31.3505! 5.74719I 0.004¢

D82 548.651°  32.4048 16.9311! 0.000:

D83 -195.964  25.7626! -7.60655! 0.001¢
R-square: 0.98813 Mean dependent v 37.7630!
Adjusted F-square 0.97330. S.D. dependent v 137.606:
S.E. of regressic 22.4841! Akaike info cr iteriot 9.34720:i
Sum squared res 2022.14! Schwarz cr iterio 9.52875!
Log likelihooc -40.7360: F-statistic 66.6210!

Durbin-Watson ste ~2.69296! _ Prob(F-statistic 0.00060!




Dependent Variable: CASHCHANGE
Method: Least Squares

Date: 08/12/11 Time: 11:42
Sample: 1378 1389

Included observations: 12

Variable Coefficient Std. Error t-Statistic Prob.

C 0.086358  0.033419 2.584134 0.0363
RISK2 0.019832  0.009208 2.153807 0.0682
LNA 0.002578  0.001978 1.303385 0.2337
D82 0.027949  0.006414 4.357341 0.0033
D86 -0.015741  0.006269 -2.510982 0.0403
R-squared 0.837363 Mean dependent var 0.017500
Adjusted R-squared 0.744428 S.D. dependent var 0.011382
S.E. of regression 0.005754 Akaike info cridter -7.183515
Sum squared resid 0.000232 Schwarz criterion  6.981471
Log likelihood 48.10109 F-statistic 9.010171
Durbin-Watson stat ~ 2.113458 _ Prob(F-statistic) _.006819

Dependent Variable: SHARECHANGE
Method: Least Squares

Date: 08/12/11 Time: 12:08

Sample: 1378 1389

Included observations: 12

Variable Coefficient Std. Error t-Statistic Prob.

C -0.087018 0.030063 -2.894473 0.0275
RISK2 -0.014854 0.004858 -3.057795 0.0223
LNA 0.006174  0.001755 3.518202 0.0125
D78 0.033281  0.004945 6.730073 0.0005
D81 0.009220  0.004415 2.088281 0.0818
R-squared 0.927685 Mean dependent var 0.023055
Adjusted R-squared 0.867423 S.D. dependent var 0.010530
S.E. of regression 0.003834 Akaike info cridter -7.982892
Sum squared resid 8.82E-05 Schwarz cr iterion 7.740439
Log likelihood 53.89735 F-statistic 15.39416

Durbin-Watson stat ~ 1.372709 _ Prob(F-statistic) _.002283




