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2. Tehran Exchange Dividend and Price Index (TEDPIX)
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3. Lunar Cycles
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Heteroskedasticity Test: White

F-statistic LAY Prob. F(Y,)+44) + YVAD
Obs*R-squared VAFPF | Prob. Chi-Square(Y) L YVVA
Scaled explained SS Y¥.A9A%  |Prob. Chi-Square(2) e
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Dependent Variable: RM
Method: Least Squares
Sample (adjusted): ¥ ):4¥
Included observations: \+4Y after adjustments

Variable Coefficient| Std. Error | t-Statistic Prob.
C U LR o V.4V90 L 00F
ILL R SO IALYA1 C VPVY
RM(-1) < f.47 CaYVY VFAYS
R-squared + V4 |Mean dependent var SRR
Adjusted R-squared *NP7F|S.D. dependent var o0
S.E. of regression +.+0V | Akaike info criterion RAAA
Sum squared resid YA+ |Schwarz criterion -V.VAY?
Log likelihood F,YYY.. 47+ 1Hannan-Quinn criter. RAAL
F-statistic V+4.4++0  [Durbin-Watson stat Y. Y40
Prob(F-statistic) e
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1. Autoregressive
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1. Satterthwaite-Welch t-test
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Test for Equality of Means Between Series

Included observations: 179

Method df Value Probability
t-test YYA - \POA + APAY
Satterthwaite-Welch t-test™ YV7.AYFY —rARYS CAVY
Anova F-test (V, ¥¥A) LYV « APAY
Welch F-test* (Y, YVE.0 YD) LYY AV

*Test allows for unequal cell variances

Analysis of Variance

Source of Variation df Sum of Sq. Mean Sq.
Between ey
Within YYA e DOARLY
Total Y I

Category Statistics
Variable Count Mean Std. Dev. Std. Err. Of mean
DIEQI V5 T =y T
D2EQ1 W4 S CEs oy
Al (22 Y] Y T
4 o.:DIEQI

2o ol D2EQI1
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Test for Equality of Means Between Series

Included obsetvations: 257

Method df Value Probability
t-test fa. + Favo [ AL
Satterthwaite-Welch t-test* FYAAF + FAVY [Katad
Anova F-test (1, F44) ©YFYO DA AL
Welch F-test* (1, FYAAS) LYV K4tdd

*Test allows for unequal cell variances

Analysis of Variance

Source of Variation df Sum of Sq. Mean Sq.
Between AREEN ARREN
Within Faronen coVFY
Total Fay VY

Category Statistics
Variable Count Mean Std. Dev. Std. Ert. Of mean
DIEQI Yo oy Tt o
D2EQ1 Yov caeed Cafp ey
All Fay R T 00 Y
4 «L:DIEQI
Lis sl D2EQI
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Test for Equality of Means Between Series

Included observations: 553

Method df Value Probability
t-test ARRN =+ .00 + OAYYF
Satterthwaite-Welch t-test* NERCAER -+ OFAF + DAY
Anova F-test (Y, 1+4Y) A 14 + OAYF
Welch F-test* (V, V0ay) c¥es + OAVF

*Test allows for unequal cell variances

Analysis of Variance

Source of Variation df Sum of Sq. Mean Sq.
Between ey
Within 1e4Y.eeee A AN’

Total o4y I an'
Category Statistics
Variable Count Mean Std. Dev. Std. Err. Of mean
D1EQ1 of DRRRLY sy ey
D2EQ1 oov e COFA Ceey
All \.4F Y Y R
4 ..:DIEQI
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