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COH=f(P,Y,T) (4)
CO=f(P,Y, TN) (5)
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! Ordinary Least Squares.
2 Auto correlation.
3 Markov.

4 Moving average
OFA o AYAA (G1)=8 Jlogels 0
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COH= 0.011Y —38.947 T- 32.291 P + 213.512 S + 0.615 AR(2) (8)
t:  (8.393) (-8.484) (-1.982) (3.267) (2.883)
R?=0.94 R*=0.92 D-W =1.775
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Dependent Variable: COH

Method: Least Squares

Date: 08/06/11 Time: 06:23

Sample (adjusted): 138503 138904
Included observations: 18 after adjustments
Convergence achieved after 7 iterations

Variable Coeflicient Std. Error t-Statistic Prob.
T -38.94731 4590896 -8.483597 0.0000
P -32.29079 16.29942 -1.981101 0.0691
Y 0.010797 0.001286 8.392924 0.0000
S 213.5114 655.37353 3.266022 0.0061
AR(Z) 0.614377 0213126 2 882694 0.0128
R-squared 0936034 Mean dependentvar G624.6807
Adjusted R-squared 0916352 S.D. dependentwvar 391.1859
S.E. of regression 113.1383 Akaike info criterion 1252523
Sum squared resid 166403.7 Schwarz criterion 1277256
Log likelihood =107 7271 Hannan-Quinn criter. 12 55934
Durbin-Watson stat 1774234
Inverted AR Roots 78 -78

SNPB 3 (x5 LA U 0,591 azmaii ) Jgur

Spine S5 i JS cLsli sl —Y-

CO =0.0001Y + 956.567 N — 36465668 T — 28887684 P + 2.39x10°S + 0.5154 AR(2) — 0.993
MA(3) 9)
t: (2.055) (8.839) (-7.402) (-1.943) (2.786) (2.139) (-7.405)
R?=0.97 F*=0.095 D-W =1.779
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Dependent Wariable: CO

Method: Least Squares

Date: 028/06/11 Time: 02:06

Sample (adjusted): 138503 138904
Included observations: 18 after adjustments
Convergence achieved after 10 iterations
MA Backcast 13840Q4 13850Q2

Variable Coefficient Std. Error t-Statistic Prob.
T -36465668 4927045, -7.401123 0.0000
P -2BB8T7G684 14869440 -1.942755 0.0781
] 956.5670 108.2296 8.838310 0.0000
S 2. 39E+08 85839627 2785583 00177
ki 0.000108 5.24E-05 2055050 0.0644
ARCZ) 0.515386 0241023 2138327 0.0558
MAL3) -0.992486 0.134045 -7. 404106 0.0000
R-=quared 0.958110 Mean dependent var 5. 78E+08
Adjusted R-squared 0.950716 S.D. dependent var 4 07TE+08
S.E. of regression 90436587 Akaike info criterion 39.75350
Sum squared resid 9 00E+16 Schwarz criterion 40 10975
Log likelinood -350.8715 Hannan-CQwuinn criter. 39.81124
Durbin-Watson stat 1.778802
Inverted AR Roots T2 -T2
Inverted MA Roots 1.00 -.50+.86i -.50-.86i
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