
	Dependent Variable: ASSETS
	
	

	Method: Least Squares
	
	

	Date: 02/10/14   Time: 11:20
	
	

	Sample (adjusted): 1993Q1 2013Q4
	

	Included observations: 84 after adjustments
	

	
	
	
	
	

	
	
	
	
	

	Variable
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C
	-4.79E+12
	2.15E+11
	-22.26860
	0.0000

	SP500LEVEL
	6.51E+08
	2.46E+08
	2.643088
	0.0099

	INCOME
	1.02E+09
	36476688
	27.98097
	0.0000

	CREDSPREAD
	-5.52E+11
	8.00E+10
	-6.891582
	0.0000

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.970933
	    Mean dependent var
	4.58E+12

	Adjusted R-squared
	0.969843
	    S.D. dependent var
	2.71E+12

	S.E. of regression
	4.70E+11
	    Akaike info criterion
	56.63567

	Sum squared resid
	1.77E+25
	    Schwarz criterion
	56.75142

	Log likelihood
	-2374.698
	    Hannan-Quinn criter.
	56.68220

	F-statistic
	890.7661
	    Durbin-Watson stat
	0.276490

	Prob(F-statistic)
	0.000000
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