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Sample: 2521 2543
Included observations: 23

QXRS=C(1*DUMI1+C(2)*QCIN

Coefficient  Std. Error t-Statistic Prob.

C(1) -577.9546 1594348 -3.625022  0.0016

C(2) 0.055699  0.002220 25.08551 0.0000
R-squared 0.803702 Mean dependent var 1765.753
Adjusted R-squared 0.794355  S.D. dependent var 599.4584
S.E. of regression 271.8431  Akaike info criterion 14.13127
Sum squared resid 1551872.  Schwarz criterion 14.23001
Log likelihood -160.5096  F-statistic 85.98043
Durbin-Watson stat 1.182335  Prob(F-statistic) 0.000000

QXRS=-577.9545732*DUM1+0.05569853213*QCIN
Taofi R'= 0.80 uaz D.W.=1.18
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P=0[23"*(1-(1.18/2))+2°1/(23°-2") = 0.42
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X =X (P*X.)
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Dependent Variable: QXRS
Method: Least Squares
QXRS=C(1*DUM1+C(2)*(QCIN-0.42*QCIN(-1))
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Coefficient  Std. Error t-Statistic Prob.

cQ) -454.7567 179.4162  -2.534647 0.0197

C(2) 0.089502  0.004136 21.63947 0.0000
R-squared 0.735886 Mean dependent var 1800.440
Adjusted R—sqﬁared 0.722680 S.D. dependent var 589.4670
S.E. of regression 3104203  Akaike info criterion 14.40024
Sum squared resid 1927216.  Schwarz criterion 14.49943
Log likelihood -156.4026  F-statistic 55.72476
Durbin-Watson stat 1.833451 Prob(F-statistic) 0.000000

QXRS=454.7567251¥DUM1+0.08950201926*(QCIN-0.42*QCIN(-1))
Taofi R®= 0.74 uaz D.W.=1.83
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Estimation Method: Three-Stage Least Squares
Sample: 2521 2543

Instruments: PC C

Coefficient  Std. Error t-Statistic Prob.
C(1) 0.108844 0.002347 46.37375 0.0000
C(2) -0.503958 0.137199  -3.673188 0.0004
C(4) 0.292947 0.130388 2.246731 0.0274
C(5) 0.887408 0.045069 18.08508 0.0000
C(6) -1.513902 0.605706  -12.40521 0.0000
c 13.62326 0.553399 24.61740 0.0000
C(8) -644.7776 328.7674  -1.961197 0.0533
C(9) 0.094745  0.005877  16.12004  0.0000

Determinant residual covariance - 42578984

Equation: QC=C{1)*QCIN+C{2)*PC(-1)

Observations; 22

R-squared 0.988206 Mean dependent var 3498.855
Adjusted R-squared 0.987617 S.D. dependent var 1461.146
S.E. of regression 162.5965  Sum squared resid 5287524

Durbin-Watson stat 1.599242
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Equation;: LOG(PC)=C{4)*LOG(PRSHC(5)*LOG(PC(-1))

Observations: 22

R-squared 0.498952 Mean dependent var 6.367910
Adjusted R-squared 0.473899  S.D. dependent var 0.234279
S.E. of regression 0.169929  Sum squared resid 0.577519
Durbin-Watson stat 1.831137

Equation: QDOP=C(6)*LOG(PDWR}C(7)*LOG{QDOP(-1))
Observations: 22

R-squared 0.964893  Mean dependent var 19.55500
Adjusted R-squared 0.963137 S.D. dependent var 6.138111
S.E. of regression 1.178493  Sum squared resid 27.77694
Durbin-Watson stat 1.660763

Equation: QXRS=C(8)*DUMI+C(9)*(QCIN-0.42*QCIN(-1))
OCbservattons: 22

R-squared 0.713973  Mean dependent var 1800.440
Adjusted R-squared 0.699672  §.D. dependent var 589.4670
S.E. of regression 323.0407 Sum squared resid 2087107.
Durbin-Watson stat 1.947461

wsamowtuszuuanns 1@

QC=0.1088437887*QCIN-0.5039579875*PC(-1)

LOG(PC)=0.2929472617*LOG(PRS}+-0.8874084509*LOG(PC(-1)}

QDOP=-7.513901962*LOG(PDWR)+13.62325533*LOG(QDOP(-1))

QXRS=-644.7776416*DUM1+0.09474489771 *(QCIN-0.42*QCIN(-1))



109

MANUIN ¥

SEnageumANUAMAINAHYR DV 1a8

1. mean percent error : MPE
MPE = 1I/N 2 ((Y,— YA) /Y, * 100)
2. mean absolute percent error : MAPE

MAPE = I/N 2 (|(Y,- Y~/ Y, | * 100)

3. Theil’s U statistic : U

5
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1. LY linear : QDOP = C(0) + C(1)*PDWR + C(3)*QDOP(-1)

2. Wi semi-log . QDOP = C(0} + C{1*LN(PDWR)
+ C3Y*LN(QDOP(-1))

3. U1 double-log LN(QDOP) = C(0) + C(1)*LN(PDWR)
+ C3¥LN(QDOP(-1))

Sow
Amsdszinaamiausn laons ¥ OLS (Ordinary Least Square) WU

1. {uNISULYY linear

Dependent Variable: QDOP
Method: Least Squares

Sample(adjusted): 2522 2543
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Included observations: 22 after adjusting endpoints

QDOP=C(1 HC(2)*(PDWR)+C(3)*(QDOP(-1))

Coefficient  Std. Error  t-Statistic Prob.

Cc(1) 9.569560  4.885324 1.958838  0.0650

C(2) -0.346760  0.137010  -1.854232  (0.0793

C(3) 0.794124 0.118484 6.702346 0.0000
R-squared 0.964330 Mean dependent var 19.55500
Adjusted R-squared 0.960576 S.D. dependent var 6.138111
S.E. of regression 1.218757  Akaike info criterion 3.359664
Sum squared resid 28.22202 Schwarz criterion 3.508443
Log likelihood -33.95631  F-statistic 256.8326
Durbin-Watson stat 1.520561  Prob(F-statistic) 0.000000

35
Forecast: QDOPF
L Achd: QDOP
30 : Sarple: 26522 2543
include ohservaions: 22
25 RootMeenSqerdEnor 2051306
Mean Absdlite Eror 1.841860
Mean Abs. Percent Emor 1035793
20| Thedl inecgality Coefiiciert  0.050813
Bias Proportion 0.008348
Vaiarnce Proportion 0438142
15 Covaiance Proportion 0553510

10

22 24 26 28 30 32 34 36 38 40 42

—_ _QDOPF --—-£2 S.E.J
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Dependent Variable: QDOP

Method: Least Squares

Sample(adjusted): 2522 2543

included observations: 22 after adjusting endpoints

QDOP=CQ}*LOG(PDWR)+C()Y*LOG(QDOP(-1))

Coefficient Std. Error t-Statistic Prob.

C(2) -7.102133 0458859  -15.47781 0.0000
C(3) 13.24826 0.419073 31.61326 0.0000
R-squared 0.966262 Mean dependent var 19.55500
Adjusted R-squared 0.964575 S.D. dependent var 6.138111
S.E. of regression 1.155288 Akaike info criterion 3.213085
Sum squared resid 26.69382  Schwarz criterion 3.312270
Log likelihood -33.34393  F-statistic 5727998
Durbin-Watson stat 1.667639  Prob(F-statistic) 0.000000
35
Forecast QDOPF
Actual: QDOP
30 Sanple 25202543
< Inciude cbservations: 22
25 | Root Meen Scuened Enor 1.830568
Vean Absolute Emor 1455181
Mean Abs. Percent Enor 9352004
20 Theil inequdlity Coeflicient 0044293
Bias Propartion 0173154
Vaiance Proportion 0405127
15 Covaiance Proportion 0421719
10

22 24 26 28 30 32 34 36 38 40 42

‘—— QDOPF ----+£2SE
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Dependent Variable: LOG(QDOP)
Method: Least Squares
Sample(adjusted): 2522 2543
Included observations: 22 after adjusting endpoints
LOG(QDOP)=C(1 +C(2)*LOG(PDWR)+C(3)*LOG(QDOP(-1))
Coefficient  Std. Error t-Statistic Prob.
c(1) 0.977805 0.839020 1.165413 0.2583
C(2) -0.181822  0.164627  -1.104443 = 0.2832
C(3) 0.8369158 0.144358 5.813022 0.0600
R-squared 0.951160 Mean dependent var 2.925329
Adjusted R-squared 0.946019 S.D. dependent var 0.318349
S.E. of regression 0.073965  Akaike info criterion -2.244337
Sum squared resid 0.103944  Schwarz criterion -2.095559
Log likelihood 27.68771  F-statistic 185.0129
Durbin-Watson stat 1.581063  Prob(F-statistic) 0.000000
40
- Forecast QDOPF
15 o Achual: QDOP
_ P Sanple: 26222543
L Include chservations: 22
30 .
Root Mean Squered Emor 2663106
25 Mean Absolute Enor 22968273
1 Mean Abs. Percent Emor 12.18250
Theil inequality Coeficient Q066849
20 ] Bias Propartion 0061723
Variance Proportion 0.390242
15 ] Covartance Proportion 0.548034

10

— QDOPF ——--+2SE. |




114

3 v
Bansfiosansiy 3 aums lasgaadannduds dsingheumauuui 2 Ao
. LY et =& A P et
semilog Iwamsilssnmiianga Sufenaumsuuni 2 dugdiwusumsn@figaves
¥ 4 )
aunmsdsnanisus Inadmamasasludszma el ld 19 umsdsznaalussuy

aumsaell dmSuaunou q fnldwularduduinandidu



ar - Af o
Tu fiou Thile

lsgiansfnm

YUNISANY

115

A, 37 oy
sz iRgiven
a3 ladnuel anaugiie
17 fluenou 2518

#uSvasdnuiisoudnu 1inlsuTounacilyan Sanamn
iasfinun 2534
duSamsanuUTyaninamenstiuda Gnomsaeufiuned)

i IngmaaFes vy Umsinu 2538

185 unumsfinun@uanigefitn dszdilnsfne 2543

. o - [7] [
AMSIATHIAARS WHIINGEOT WY





