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Dependent Wariakle: DIFTTAR)

Method: Least Squares

Date: 05111410 Time: 15:249

Sample {adjusted); 2 4849

Included ohservations: 488 after adjustments

Coeflicient Std. Errar - Statistic Proh.

z 0.004031 0150845 0026726 0.ayav7
Oi{Rh) 0.750376 0.0585451 12814583 0.0000
R-squared 0.252590 Mean dependent var 0.004339
Adjusted R-squared 0.251082 5.0D. dependentvar 3.850493
S E. of regression 3.332285  Akaike info criterion h.249283
Sum siuared resid 396 602  Schwarz criterion f.2RR48T
Log likelibiood -1278.82%  Hannan-Quinn criter. 5.206029
F-statistic 164.2456  Durhin-Yatson stat 2955262
ProhiF-statistic) 0.000000

mﬂ%yaﬁmwé’w%wﬁu?ﬁ% Uan oz TswAnduazmMnay $190 UH1Y) (@9ua
Juil 2/1/2009 - 30/12/2009) LAz oYz IMAMANEANT NG ) (Aaud Tuh 2/1/2009 - 30/12/2009)

Y1 o a 4 9 [
ﬁ]Tﬂ@'ﬂﬁTQllﬂﬂWﬁll‘]J'iﬁiﬁVI‘ﬁL‘UﬂHﬂ"lﬂU 0.750376
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Data Market Index

Period Monthly sice Apr-1975 to Present

Unit Point

Month-Year |SET Nand N

Base 2518 (1975)/4/30 =100 a1
Dec/09 734.54 6.34540
Dec/08 449.96 -0.38743
Dec/07 858.1 0.90706
Dec/06 679.84 -0.20774
Dec/05 713.73 0.04985
Dec/04 668.1 -0.06393
Dec/03 772.15 0.15574
Dec/02 356.48 -0.53833
Dec/01 303.85 -0.14764
Dec/00 269.19 -0.11407
Dec/99 481.92 0.79026
Dec/98 355.81 -0.26168
Dec/97 372.69 0.04744
Dec/96 831.57 123126
Dec/95 1,280.81 0.54023
Dec/94 1,360.09 0.06190
Dec/93 1,682.85 0.23731
Dec/92 893.42 -0.46910
Dec/91 711.36 -0.20378
Dec/90 612.86 -0.13847
Dec/89 879.19 0.43457
Dec/88 386.73 -0.56013




74

y [ v d
ﬂTi‘l\‘iﬂ‘]ﬂN‘H’Jﬂ‘ﬁ 8 HAAINAAD VHNHAINAATIATIANNINE (ﬂ'i’))

Data Market Index
Period Monthly sice Apr-197S to Present
Unit Point
Month-Year |SET NaAdULNU
Base 2518 (1975)/4/30 =100 fa1a
Dec/87 284.94 -0.26321
Dec/86 207.2 -0.27283
Dec/85 134.95 -0.34870
Dec/84 142.29 0.05439
Dec/83 134.47 -0.05496
Dec/82 123.5 -0.08158
Dec/81 106.62 -0.13668
Dec/80 124.67 0.16929
Dec/79 1494 0.19836
Dec/78 257.73 0.72510
Dec/77 181.58 -0.29546
Dec/76 82.69 -0.54461
Dec/75 84.07 0.01669
AVG 0.19642
E(Rm)5’ﬂ§1waﬂi’)ﬂlmuﬂlﬂﬂﬂiﬂﬂ 19.64%
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