Cross section p-values of x? (in %)

variables POW+PYT (w. unc.) STRIPPER
[y (®)], pr(t)] <1 3 39
(m(tt), pr(t)] <1 (1) <1
[pr(t), pr(tt)] <1 (17) <1
[m(tt), |y(tt)|] <1 (1) <1
[ly(tt)], pr(tt)] 1 (27) <1
(m(tt), pp(tt)] <1 (1) <1
[pr(tt), m(tt), |y(tt)]] <1 3 <1
[m(tt), |y(t)]] <1 (5 20
im(tt), |An(t,t)|] <1 (1) <1
(m(tt), |A¢p(t, t)]] <1 (1) <1



