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Principal Components Analysis
Date: 011718 Time: 12:05

Sample: 1387 1394
Included observations: 8
Computed using: Ordinary correlations
Extracting 3 of 3 possible components

Eigenvalues: (Sum = 3, Average = 1)
Cumulative Cumulative

Number Value Difference Proportion Value Proportion
1 1/256979 0/248941 0/4190 1/256979  0/4190
2 1/008038 0/273056 0/3360 2/265018  0/7550
3 0/734982 0/2450 3/000000  1/0000
Eigenvectors (loadings):
Variable PC1 PC 2 PC3
Vi 0/685673 0/267935 -0/676804
BSol -0/153322 0/962093 0/225544
INEI 0/711580 -0/050880 0/700761
Ordinary correlations:
IBVI BSol INEI
VI 1/000000
BSol 0/015511 1/000000
INEI 0/250965 -0/070317 1/000000

UEISNEER e

(b 4 codls asLi) BSoO
(Sl 4y Canglio azLi) BVI
(Sl sladl s Slas jaslz) INEI

BSI, = 0.96 * BSol, + 0.26 * BVI, — 0.05 * INEI,
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