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Amazon Stock is selected for this paper. The data set comprise of monthly stock prices of Amazon (AMZN) from 1st June 1997 to 1st January 2021. The regression equation of the model is given by;
		Ri = β0 + β1*Rm
		Ri = 2.567 + 1.803*Rm
The regression output is provided below;
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SUMMARY OUTPUT

Regression Statistics

Multiple R 0.376633

R Square 0.141852

Adjusted R Square 0.138809

Standard Error 80.40859

Observations 284

ANOVA

df SS MS F Significance F

Regression 1 301389.9 301389.9 46.6148 5.29599E-11

Residual 282 1823282 6465.541

Total 283 2124672

CoefficientsStandard Error t Stat P-value Lower 95% Upper 95% Lower 95.0%

Intercept 2.566624 4.926087 0.521027 0.602757 -7.129943975 12.26319229 -7.129943975

S&P Price 1.802525 0.264009 6.827503 5.3E-11 1.282845689 2.32220413 1.282845689


