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GRBTE) Govaz)  (ovay) (Souaz) (Govag)

2547 Q3 10,659 2.88 15.15 40.61 0.09
Q4 12,730 4.00 14.97 41.14 0.22

2548 Q1 4234 1.14 15.78 38.62 0.09
Q2 8,047 230 15.63 39.96 0.25

Q3 12,114 3.40 15.69 39.88 0.32

Q4 14,793 4.55 15.58 40.65 0.65

2549 Q1 3,991 1.34 13.44 §7.17 0.08
Q2 7,417 2.60 .38 35.97 0.19

Q3 10,880 3.93 13.21 35.95 0.30

Q4 9,319 5.16 13.00 37.09 1.36
2550 Q1 3,304 1.32 13.22 35.52 0.16
Q2 2,513 2.61 13.42 41.57 0.64

Q3 4,855 3.92 13.87 39.72 1.00

Q4 14,214 5.07 14.73 36.20 0.94

2551 Q1 5,143 1.24 16.01 36.51 0.15
Q2 9,466 237 16.20 37.43 0.30

Q3 13,584 3.48 16.66 38.05 0.27

Q4 17,099 4.46 16.51 38.60 0.47
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2547 Q3 3,126 2.82 9.77 36.79 0.27
Q4 3,862 3.51 10.35 39.41 0.35

2548 Q1 1,135 0.95 11.06 37.35 0.10
Q2 2,206 2.00 10.83 38.86 0.17

Q3 3,259 515 10.74 39.43 0.28

Q4 4,298 4.35 10.24 38.86 0.50

2549 Q1 1,126 1.34 9.27 36.13 0.10
Q2 1,577 872 8.93 35.84 0.22

Q3 2,070 4.27 8.33 33.80 0.33

Q4 544 5.58 8.35 36.82 0.99
2550 Q1 452 1.50 6.99 27.91 0.30
Q2 1,714 2.80 8.98 33.08 1.57

Q3 2,657 4.40 9.65 37.09 2.20

Q4 12,105 4.67 10.43 52.62 3.73

2551 Q1 990 1.07 11.23 38.56 0.23
Q2 1,960 2.14 11.17 39.01 0.43

Q3 2,911 2.99 11.19 39.85 0.52

Q4 2,096 3.64 11.34 41.76 0.84
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2547 Q3 396 4.13 13.46 54.18 0.93
Q4 559 5.21 13.58 54.05 1.24
2548 Q1 179 1.36 12.57 53.07 0.26
Q2 463 2.52 12.25 51.71 0.51

Q3 735 3.24 12.03 48.25 0.63

Q4 1,458 4.02 10.57 44.18 0.37
2549 Q1 D32 1.63 9.29 35.84 0.21
Q2 1,047 873 9.44 34.22 0.49

Q3 1,458 4.39 8.92 34.60 0.79

Q4 1,590 5.27 8.87 36.15 1.34
2550 Q1 381 1.61 7.96 35.27 0.26
Q2 363 3.20 7.70 33.43 1.42

Q3 681 4.99 7.93 34.29 1.76

Q4 81 7.34 9.05 37.02 2.41

2551 Q1 202 1.49 9.16 38.86 0.34
Q2 266 2.60 9.07 40.72 0.74

Q3 628 3.74 8.88 39.48 11

Q4 886 4.58 8.63 39.25 1.32
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2547 Q3 5,355 2.93 14.08 40.85 0.17
Q4 6,456 3.97 14.09 41.70 0.30

2548 Q1 2,108 1.12 14.78 39.36 0.10
Q2 4,058 2.19 14.58 40.60 0.25

Q3 5,694 3.34 14.54 40.53 0.33

Q4 6,829 4.14 14.14 40.72 0.55

2549 Q1 1,894 137 12.23 36.84 0.10
Q2 3,473 2.64 12.08 35.77 0.22

Q3 4,998 4.02 11.82 35.39 0.34

Q4 4051 5.26 11.69 36.95 1.29

2550 Q1 1446 157 11.33 33.75 0.20
Q2 536 2.69 11.98 39.08 0.88

Q3 1,218 4.08 12.47 38.67 1.28

Q4 637 5.17 12.98 40.19 1.77

2551 Q1 1839 1.22 14.12 37.24 0.19
Q2 3,378 234 14.20 38.18 0.37

Q3 4,982 3.40 14.44 38.64 0.42

Q4 5,864 4.28 14.36 39.41 0.65
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Dependent Variable: PF

Method: Least Squares

Date: 07/09/09 Time: 23:07

Sample: 1 18

Included observations: 18

Variable Coefficient Std. Error ¢ statistic Prob.
C —7758.194 4572.396 —-1.696746 0.1135
SP 4016.039 256.4884 15.65778 0.0000
FBI 1379.789 196.0336 7.038532 0.0000
OE —-339.0826 117.9285  —2.875322 0.0130
BD -7077.152 973.3858  —7.270654 0.0000
R-squared 0.967986 Mean dependent var 918 KEI2
Adjusted R-squared 0.958136  SD dependent var 4439.522
SE of regression 908.3563 Akaike info criterion 16.69128
Sum squared resid 10726446  Schwarz criterion 16.93861
Log likelihood -145.2216 F statistic 98.26936
Durbin-Watson stat 1.928418  Prob (F statistic) 0.000000
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Dependent Variable: PF
Method: Least Squares

Date: 06/28/09 Time: 21:30
Sémple: 118

Included observations: 18

Variable Coefficient Std. Error ¢ statistic Prob.
= —743.8579 1643.796 —0.452524 0.6584
SP 1280.679 164.9329 7.764849 0.0000
FEE 1342.445 252.5950 5.314617 0.0001
BD —-3550.899 299.3790  —11.86088 0.0000
OE —342.4149 79.17223  —4.324938 0.0008
R-squared 0.972082 Mean dependent var 840.8889
Adjusted R-squared 0.963492  SD dependent var 8077.955
SE of regression 702.7463 Akaike info criterion 16.17800
Sum squared resid 6420081  Schwarz criterion 16.42533
Log likelihood —140.6020 F statistic 113.1639
Durbin-Watson stat 1.544873  Prob (F statistic) 0.000000
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NAMINATOY LM-Test YOINGUELINTWIBIYOVLIANAN

Breusch-Godfrey Serial Correlation LM Test:

F statistic 2.124680 Prob.F(2,11) 0.165873
Obs*R-squared 5.015849  Prob. Chi-Square (2) 0.081437
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 08/02/09 Time: 14:12
Sample: 1 18
Included observations: 18
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error ¢ statistic Prob.
C —647.3107 1571.171 —0.411992 0.6883
SP 7.539162 154.4316 0.048819 0.9619
FEE —88.62587 237.9835 —-0.372403 0.7167
OE 41.85335 75.92940 0.551214 0.5925
BD -129.9072 284.1635 —0.457157 0.6565
RESID(-1) 0.295347 0.272611 1.083399 0.3018
RESID(-2) —0.529699 0.276566 —1.915273 0.0818
R-squared 0.278658 Mean dependent var 1.17E-12
Adjusted R-squared —0.114801  SD dependent var 614.5338
SE of regression 648.8502 Akaike info criterion 16.07358
Sum squared resid 4631072  Schwarz criterion 16.41984
Log likelihood —-137.6622 F statistic 0.708227
Durbin-Watson stat 2.297367  Prob (F statistic) 0.650325
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Dependent Variable: PF
Method: Least Squares
Date: 06/29/09 Time: 21:28
Sample: 1 18

Included observations: 18

Variable Coefficient Std. Error ¢ statistic Prob.
C 1326.898 448.4304 2.958984 0.0111
SP 492.3001 107.6961 4.571197 0.0005
FEE —49.11268 147.8920 —0.332085 0.7451
OE -18.66234 36.09484  —-0.517036 0.6138
BD —1290.809 295.9308 —4.361862 0.0008
R-squared 0.684162 Mean dependent var 661.3889
Adjusted R-squared 0.586982  SD dependent var 458.8445
SE of regression 294.8833 Akaike info criterion 14.44117
Sum squared resid 1130430 Schwarz criterion 14.68850
Log likelihood -124.9705 F statistic 7.040098
Durbin-Watson stat 2.143942  Prob (F statistic) 0.003039

A1, INMIAIUIN



85

AN 15
o o ] a <
NﬁﬂTﬂ’lﬁﬁ'ﬂUﬂ?"’JJﬁ"llﬂiﬂ?Hﬂ"lﬂ’l?ﬂ"l 75‘1]6\7ﬂ@ﬂﬁu7ﬂ7iw7ﬂﬁfﬁ7‘°ﬂu7¢7!Z7f7

@asauils)

Dependent Variable: PF
Method: Least Squares
Date: 07/25/09 Time: 17:09
Sample: 1 18

Included observations: 18

Variable Coefficient Std. Error ¢ statistic Prob.
B 1331.618 433.7293 3.070160 0.0083
SP 475.5464 92.07546 5.164746 0.0001
OE -30.16725 9.801869 -3.077704 0.0082
BD —-1244.517 252.6105 —4.926622 0.0002
R-squared 0.681483 Mean dependent var 661.3889
Adjusted R-squared 0.613229  SD dependent var 458.8445
SE of regression 285.3594 Akaike info criterion 14.33851
Sum squared resid 1140020  Schwarz criterion 14.53637
Log likelihood —125.0466 F statistic 9.984571
Durbin-Watson stat 2.100296  Prob (F statistic) 0.000887
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Dependent Variable: PF
Method: Least Squares
Date: 06/29/09 Time: 23:05
Sample: 1 18

Included observations: 18

Variable Coefficient Std. Error ¢ statistic Prob.
C -5714.108 2213.369 —2.581634 0.0228
SP 1982.215 140.3359 14.12479 0.0000
FEE 394.7676 180.0495 2.192830 0.0471
OE 15.90609 99.27180 0.160228 0.8752
BD -5117.578 406.0377  —12.60370 0.0000
R-squared 0.957388 Mean dependent var 3600.889
Adjusted R-squared 0.944276  SD dependent var 2061.344
SE of regression 486.5981 Akaike info criterion 15.44289
Sum squared resid 3078110  Schwarz criterion 15.69021
Log likelihood —-133.9860 F statistic 73.01916
Durbin-Watson stat 1.820779  Prob (F statistic) 0.000000
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Dependent Variable: PF

Method: Least Squares

Date: 06/29/09 Time: 23:04

Sample: 1 18

Included observations: 18

Variable Coefficient Std. Error ¢ statistic Prob.
C —5441.405 1364.897 -3.986677 0.0014
SP 1987.853 131.0414 15.16965 0.0000
FEE 418.3108 100.3695 4.167707 0.0009
BD -5099.856 376.8437 —13.53308 0.0000
R-squared 0.957304 Mean dependent var 3600.889
Adjusted R-squared 0.948154  SD dependent var 2061.344
SE of regression 469.3604 Akaike info criterion 15033705
Sum squared resid 3084189  Schwarz criterion 15.53161
Log likelihood —-134.0037 F statistic 104.6322
Durbin-Watson stat 1.819842  Prob (F statistic) 0.000000
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