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SELECT DATASET:
SYMBOL YEAR  PRICE BVPS EPS SIZE  LEVERAGE COVID YEAR_EFFECT  INDUSTRY_EFFECT
data VR stat
AQOD 2018 11,275 18,118.27 747 .4 39.92 8.27 a 1 1
A0001 2019 5,400 9,860.57 189.69  30.93 8.3 1 p 1
SYMBOLS CHANGE
AQDO1 2020 10,025 10,000.47  432.84  38.96 a.31 1 3 1
All symbols included
ADOD2 2018 9p 72.59 -7.12 26.97 8.61 @ 1 g
SELECT PERIOD
Include all available periods AD0D2 2019 51 33.41 -11.81  26.75 8.78 1 2 g
CUSTOM FILTERS AD0D3 2018 5,750 2.15 111 21.78 8.54 @ 1 8
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Results Export Spreadsheet

SELECT DATA CHANGE

All selected
Pearson Method

Eliminate M/A data

PRICE BVPS EPS SIZE LEVERAGE COVID YEAR_EFFECT INDUS
“ price 10000  04SNMexs  0338lexx  02640%sx 0008 -0.0660%kx  -0.0494x
bvps 0.4511%** 1.0000 0.1102# 0.0876%** 0.0040 0.0023 0.0032 5
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= Correlation_Results 1780923179 - Excel (Product Activation Failed)
Insert Pagelayout Formulas Data Review View Developer Power Pivot ) Tell me what you want to do...
‘- 3{‘ Cut Calibri 12 ~|A A == #- EWrapText General § ’_.!—J L“JI ‘0‘ (:E—'— _ux i:’ | [%,:ll.;toSum ' %\T p
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A B € D E F G H | J K L M N 0] P
1 Pearson Method
2
3 price bvps eps size leverage covid year_effecindustry effect
4 |price 1 0.4511%*%%0,3381***0.2640%**  0,0018 -0.0660**'-0.0494* -0,0195
S |bvps 0.4511%** 1 0.1102***0,0876*** 0,004 0,0023 0,0032 -0,0328
6 |eps 0.3381***0,1102*** 10.2546***  -0,0273 -0.0626** -0.0891** -0,0355
7 |size 0.2640%**0.0876***0.2546* ** 1 0.3628%** -0,0333 -0.0426* -0,0052
8 |leverage 0,0018 0,004 -0,0273 0.3628*** 1 -0,0254 -0,0243 -0,0136
9 |covid -0.0660**  0,0023 -0.0626** -0,0333 -0,0254 1 0.8602*** -0,0099 )
10 year_effec-0.0494* 0,0032 -0.0891**'-0.0426* -0,0243 0.8602%** 1 -0,0079
11 industry_e¢ -0,0195 -0,0328 -0,0355 -0,0052 -0,0136 -0,0099 -0,0079 1
12
13 Note(s): *, **, *** indicates significance at the level of 10, 5 and 1%, respectively. Two-tailed test
14
15 |t-value from Pearson Method
16
17 price bvps eps size leverage covid year_effecindustry effect
18 price 1 15,9289 14,1688 10,793 0,0691 -2,6081 -1,9492 -0,7672
19 bvps 19,9289 1 4,3729 3,4682 0,1593 0,0897 0,1251 -1,2944
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