84.

E FC return on the equity risk premium without

intercept

Stats FC — R,, — Ry with the changing formulas and by taking the average year by year.

Coeffi- Standard t-stat value Lower Upper
cients Error p 95% 95%
Intercept 0,000 N/A N/A N/A N/A N/A
R,, — Ry 0,251 0,521 0,482 0,634 —0,824 1,326
Sum of Mean F Sig.
squares Square
Regression 0,003 1 0,003 0,232 0,634
Residual 0,293 24 0,012
Total 0,296 25

Regression Statistics

Multiple R 0,10
R Square 0,01
Adjusted R Square —0,03
Standard Error 0,11

Observations 25




