est.coef std.err t.stat
intercept 0.0011625517 0.0002671437 4.351784
aa -0.0813727439 0.0163727943 —4.969997
dummyl -0.0002534873 0.0001204000 -2.105376
dummy2 -0.0007784864 0.0001437537 -5.415417
bb -0.0002856727 0.0001090387 —2.619920
cc 0.0003563825 0.0001114803 3.196820



