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IZh

Dependent Variable: QDF

Method: Least Squares

Date: 02/14/09 Time: 11:06
Sample (adjusted): 2007M02 2007M12
Included observations: 11 after adjustments
Convergence achieved after 7 iterations

HNARUIN A

Variable Coefficient Std. Error t-Statistic Prob.
PTF 4.682983 0.052517 89.17064 0.0000 .

P 3.147451 0.008762 359.2279 0.0000

C 50.67697 3.995894 12.68226 0.0000

AR(1) 0.929966 0.359665 2.585643 0.0362

R-squared 0.999985 Mean dependent var 656.5576

Adjusted R-squared 0.999979  S.D. dependent var 17.69286

S.E. of regression 0.080603  Akaike info criterion -1.923279

Sum squared resid 0.045478  Schwarz criterion -1.778590

Log likelihood 14.57803 F-statistic 160608.5

Durbin-Watson stat 2.075618  Prob(F-statistic) 0.000000
Inverted AR Roots .93

Estimation Command:

LS QdF PTF P C AR(1)

Estimation Equation:

QdF = C(1)*PTF + o@nv: + C(3) + [AR(1)=C(4)]

Substituted Coefficients:

QdF = 4.682982908*PTF + 3.147450743*P + 50.67696963 + [AR(1)=0.9299662267]
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Dependent Variable: QF1

Method: Least Squares

Date: 02/14/09 Time: 11:58
Sample (adjusted): 2007M02 2007M12
Included observations: 11 after adjustments

Convergence achieved after 1 iteration

NAEUHIN I

Variable Coefficient Std. Error t-Statistic Prob.

PTF1 Nam.moom 1.52E-08 1.63E+10 0.0000

P -10.74577 " 1.18E-07 -91065901 0.0000

C -8151.340 9.23E-06 -8.83E+08 0.0000

AR(1) 0.002500 0.380357 0.006573 0.9949

R-squared 0.998833 Mean dependent var 8594.836

Adjusted R-squared 0.997842 S.D. dependent var 9067.287

S.E. of regression 1.74E-06  Akaike info criterion -23.40555

Sum squared resid 2.13E-11  Schwarz criterion -23.26086

Log likelihood 132.7305  F-statistic 9.01E+19

Durbin-Watson stat 1.899755  Prob(F-statistic) 0.000000
Inverted AR Roots .00

stimation .Oo:‘_Bm:a“

LS QF1 PTF1 P C AR(1)

Estimation Equation:

QF1 = C(1)*PTF1 + C(2)'P + C(3) + [AR(1)=C(4)]

Substituted Coefficients:

QF1 = 246.6908231*PTF1 - 10.74576736"P - 8151.339932 + [AR(1)=0.002500072018]
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1. 60Q +4.7(1-Q) =55.3Q + 4.7
2. 343Q+83(1-Q)=26Q + 8.3
3. 5.7Q+87(1-Q) =-79.5Q + 87
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