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Dependent Variable: GAINESVILLE_FIRM
Method: Least Squares
Date: 05120/14 Time: 17:42 ,
‘Sample: 11/0212007 4/01/2008 10/3112008 410112009 10/3112009 4101
12010 10/31/2010 410172011 10/31/2011 3/31/2012 10/31/2012 3/31
12013 10/31/2013 313112014
Included obsevations: 1068
HAC standard errors & covariance (Bartett kemel, Newey-West fired
bandwidih = 7.0000)

Variable Coeficient  Sto.Eror  tStatistic  Prob.

c 6306076 6350663  0.915739  0.0000
GAINESVILLE_HDD 2024434 4996723 4052334  0.0000
GAINESVILLE_HDD(-1) -6368304 6980855 -9122656 00000
GAINESVILLE FIRM(-1) 0524153 0022807 2298211 00000

R-squared 0930254 Mean dependentvar 6683571
AdustedR-squared  0.930058 S.D. dependentvar 2682441
SE of regression 7004147  Akaike info criterion 15.97080
Sum squared resid 535E+08  Schwarz criterion 15.08912
Log likelihood 8524245 Hannan-Quinn criter 15.97758
F-statistic 4730478 Durbin-Watson stat 1854941
Prob(F-statistic) 0000000
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