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Q1 | Mean(T—Statistic) | 4.88%** | 3.86%** | 3.82%**
Q2 | Mean(T—Statistic) | 4.15%** | 3.69%** | 3.14%*
Q3 | Mean(T—Statistic) | 5.61%"* | 5.39%* 4.51%*
Q4 | Mean(T—Statistic) | 6.60%™ 5.61%™* | 423%™
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Y(-1) 0.034 0™ 0.536 4 —-0.2218 0.142 0
Y(0) —0.037 3™ 0.1137 —-0.1239 0.038 0
Y(+1) | —0.065 6™ 0.118 4 —-0.2195 0.0427
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