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Principal Components Analysis

Date: 11/08M2 Time: 11:16

Sample: 137001 138904

Included observations: 80

Computed using: Ordinary correlations
Extracting 2 of 2 possible components

Eigenvalues: (Sum =2 Average=1)
Cumulative Cumulative

Mumber Value Difference Proportion Value Proportion
1 1.425541 0.851082 07128 1.425541 0.7128
2 0.574459 — 0.2872 2.000000 1.0000

Eigenvectors (loadings):
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