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OLS Regression Results

Dep. Variable: AAPL R-squared: 0.687
Model: OLS Adj. R-squared: 0.686
Method: Least Squares F-statistic: 549.7
Date: ):0:0:0:9:0:0:9.9.0:0:¢ Prob (F-statistic): 4.55e-65
Time: ):6.0:0:0:0:0.0:0.0:0:¢ Log-Likelihood: 678.03
No. Observations: 252 AIC: -1352.
Df Residuals: 250 BIC: -1345.
Df Model: 1
Covariance Type: nonrobust

coef std err t P>t [0.025 0.975]
const 0.0018 0.001 1.759 0.080 -0.000 0.004
SP500 1.1225 0.048 23.446 0.000 1.028 1.217
Omnibus : 52.424 Durbin-Watson: 1.864
Prob (Omnibus) : 0.000 Jarque-Bera (JB) : 210.803
Skew: 0.777 Prob (JB) : 1.68e-46
Kurtosis: 7.203 Cond. No. 46.1
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