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Lag_GC-SCA7" Ly} 0.925 =+ (0.921 *+*  0.919 *=*  0.928 *=* (0.925 ** (. 923 ¥
(bps) (0.013) (0.013) (0.013) (0.013) (0.013) (0.013)
BOJ 0.742 =+ -1.037 ** -0.556 ** 0.675 *>* -0.989 ** -0.517
(0.137) (0. 353) (0.243) (0.131) (0. 376) (0. 254)
B0J? 2.415 wx* 2.259
(0.581) (0. 600)
1/ (1-B0J) 0.376 ** 0.346 ***
(0. 086) (0.086)
TradeVol (10{&M) 0.007 **  0.007 ***  0.007 **=
(0. 002) (0.002) (0.002)
Dummy
Current 0.698 ***  (.712 *=*  (.729 =**=*
(0.123) (0.126) (0.129)
lastCurrent 0.314 **  (0.324 **=* 0.345
(0.090) (0.091) (0.091)
SLF -2.914 = -2.776 * -2.753 * -2.756 * -2.611 = -2.585 *
(1. 346) (1. 340) (1.333) (1.373) (1.368) (1.362)
endQuarter 8.828 ** 8826 **+*  8.828 ***  8.830 ***  8.828 *** 8. 830 **
(0.343) (0. 343) (0.343) (0. 343) (0.343) (0. 343)
Const. 0.026 0.258 **=* -0.177 0.041 ** 0.259 =+ -0 144
(0.044) (0. 065) (0. 065) (0. 045) (0. 069) (0. 066)
Adj. R-square 0.583 0.585 0.586 0.582 0.583 0.584
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Root MSE 4. 864 4.854 4.850 4.874 4.865 4.861
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Fixed Effect NO NO NO NO NO NO
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