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2531 —2548
year Qs, PE,, PD,, NC, CEF,  CEB, DD
2531 4438 1.25 1.48 23,587,802 174.00  53.43 0
2532 6,682 1.29 1.55 25,733,006 21030  52.82 0
2533 8,165 1.39 1.62 34,511,000 19839  54.79 0
2534 8,609 1.38 1.63 37,894,426 19205  55.69 0
2535 8,071 1.3 1.54 39,012,586 203.02  60.25 0
2536 7,337 1.36 1.63 34,658,126  190.02 5533 0
2537 7,992 1.42 1.65 36,054,634  199.92  61.79 0
2538 8,317 1.47 1.7 37,789,246 21660  67.51 0
2539 8,620 1.61 1.86 41,051,179 22644 7191 0
2540 9,024 1.55 1.84 42,020,171 24627  69.92 0
2541 8,583 1.82 2.17 41,667,472 280.18  78.63 0
2542 8,300 1.79 2.16 40,121,775 258.11  78.52 0
2543 8,541 1.42 1.72 40,972,716 25545  76.65 0
2544 8,266 1.64 1.86 40,249,243 283.74  75.075 0
2545 8,967 1.6 1.96 40,681,152 29424  80.78 0
2546 9231 1.45 1.75 41,019,068  297.15  76.61 0
2547 6,556 2.17 2.36 41,513,550  299.55  84.94 1
2548 7812 2.47 2.83 29,981,067 32631  86.30 1
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2531 — 2548
year QD," PRE” PRD,” Y PX”  GD DD
2531 437400 145 175 1876 12 0 0
2532 6,630.00 148  1.89 2094 134 0 0
2533 8,080.00  1.64 207 2261 152 0 0
2534 850600  1.68 213 2527 115 0 0
2535 811200  1.54 234 2896 124 1 0
2536 732400 164 238 3133 LI3 1 0
2537 771100 172 242 3457 208 1 0
2538 829200 175 248 3633 127 1 0
2539 8,534.00  1.83 25 4190 171 1 0
2540 8,608.00 218 262 41.88  1.66 1 0
2541 847000 234 298 4269 152 1 0
2542 791500 246 299 4072 292 1 0
2543 862400  2.18 27 3301 177 1 0
2544 8,227.00 2.4 298 3316  3.29 1 0
2545 892800 234 312 3652 177 1 0
2546 9,028.00 238  3.02 3816 1.8 1 0
2547 6,502.00 285 346 3497 055 1 1
2548 752100  3.08 401 1554 0.6l 1 1
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Dependent Variable: QS
Method: Least Squares

Date: 02/05/07 Time: 22:13
Sample(adjusted): 2532 2548

Included observations: 17 after adjusting endpoints
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Variable Coefficient Std. Error t-Statistic Prob.

C 1548.833 1118.563 1.384663 0.1963

PE(-1) 6752.860 2046.483 3.299738 0.0080
PD(-1) -4693.528 1967.921 -2.385018 0.0383

NC 0.000147 3.69E-05 3.975405 0.0026

CE 3524.759 1574.828 2.238186 0.0492

PB -76.50266 35.30482 -2.166918 0.0555

DD -1445.932 388.7889 -3.719067 0.0040
R-squared 0.872176 Mean dependent var 8180.765
Adjusted R-squared 0.795482 S.D. dependent var 746.7486
S.E. of regression 337.7070  Akaike info criterion 14.77514
Sum squared resid 1140461. Schwarz criterion 15.11822
Log likelihood -118.5887  F-statistic 11.37212
Durbin-Watson stat 1.877315 Prob(F-statistic) 0.000572
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Dependent Variable: QD
Method: Least Squares

Date: 02/08/07 Time: 00:04
Sample(adjusted): 2532 2548

Included observations: 17 after adjusting endpoints

Convergence achieved after 21 iterations
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Variable Coefficient Std. Error t-Statistic Prob.

C 23990.01 6304.169  3.805420 0.0042

PRE/CPI -483059.5 155752.2 -3.101461 0.0127

PRD/CPI 387644.2 128505.7  3.016552 0.0146

Y/CPI -12002.26 6990.188 -1.717015 0.1201

PXICPI -13642.54 7821.743 -1.744182 0.1151

GD -3450.708 918.7283 -3.755961 0.0045

DD -2382.010 660.0451 -3.608860 0.0057

AR(1) 0.805555 0.052108 15.45933 0.0000

R-squared 0.764326 Mean dependent var 8059.529

Adjusted R-squared 0.581024 S.D. dependent var 725.9761

S.E. of regression 469.9122  Akaike info criterion 15.44816

Sum squared resid 1987357. Schwarz criterion 15.84026

Log likelihood -123.3093  F-statistic 4.169768

Durbin-Watson stat 2.220013 Prob(F-statistic) 0.025493
Inverted AR Roots .81
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11000
Forecast: QSF
Actual: QS
10000+ Forecast sample: 2531 2548
Adjusted sample: 2532 2548
9000 - Included observations: 17
8000 Root Mean Squared Error 259.7767
Mean Absolute Error 231.0838
Mean Abs. Percent Error 2.851100
7000 Theil Inequality Coefficient ~ 0.015819
Bias Proportion 0.000000
60004 Variance Proportion 0.034395
Covariance Proportion 0.965605
5000 T T T T T T T T T T T T
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12000
Forecast: QDF
11000 Actual: QD
Forecast sample: 2531 2548
10000+ Adjusted sample: 2532 2548
Included observations: 17
9000
8000 Root Mean Squared Error 360.7843
Mean Absolute Error 294.9574
70004 Mean Abs. Percent Error 3.715939
Theil Inequality Coefficient ~ 0.022185
6000 Bias Proportion 0.049839
Variance Proportion 0.003932
5000 + Covariance Proportion  0.946229
4000 T T T T T T T T T T T T
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11000
] Forecast: QSF
;T Actual: QS
10000+ 7 Forecast sample: 2531 2553
/ Adjusted sample: 2532 2553
9000 ! Included observations: 17
!
8000 - Root Mean Squared Error 259.7767
Mean Absolute Error 231.0838
Mean Abs. Percent Error 2.851100
7000 Theil Inequality Coefficient ~ 0.015819
Bias Proportion 0.000000
Variance Proportion 0.034395

Covariance Proportion 0.965605

5000
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32 34 36 38 40 42 44 46 48 50 52

mwwanii 3 mamaaziuglnmulalnnelulszmelusgning 2549 - 2553
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12000
Forecast: QDF
11000+ Actual: QD
Forecast sample: 2531 2553
10000+ Adjusted sample: 2532 2553
9000 Included observations: 17
80004/ Root Mean Squared Error ~ 360.7843
Mean Absolute Error 294.9574
70004 Mean Abs. Percent Error 3.715939
Theil Inequality Coefficient ~ 0.022185
6000 4 Bias Proportion 0.049839
/ Variance Proportion 0.003932
5000 + Covariance Proportion  0.946229
4000
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mneinii 4 Mimanzuglasd 1 laneludszmaluseninel 2549 - 2553
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