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Autocorrela5im Plut  of Rffi lduals  

c o r r e l n t i m  -1 9 E 7 6 5 4  9 2 I 0 1 2 3 1 5  8 7 8  9 1 

I.".-..*..........*. I 
*.*..I I 

I I 
I I 
I I 

- 1  I 
I. I 
I' I 
I I 
I I 
I I 
I ** 1 

"'I I 
I' I 
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The ARILU PfofOdUCB 

Autooorralarlw P l a t  of Residuals 
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The ARIM Procodwe 
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The ARILU Procedure 

P a r t i a l  Wtooorr Plntions 

Leg carisldtirm . l  9 8 7 6  5 0 3 2 1 D 1 2  3 C 5 5 7 0 9  1 
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Input UumbbPr 1 
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The . ~ L L u  Frowdure 
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fhc ARIW Procedvro 
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Thn ARIM Procedure 
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The ARIW. Procedure 
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The ARIWL Procedure 
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Ksfrtucky Pawer Crapany 

The ARMR Proseduro 
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ma ARIW Procsdurn 

Inversa P~~twormlrttlms 
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T6 -0 01433 I 
1 7  -0 O W 7  1 
18 0 W46B I 
18 -0 03743 I 
20 0 11070 I 
21 -0 076W I 
22 -0 07289 I 

I' I 
'I I 

1' I 
.* I I 

I. I 
f I' I 
""I I 

I I ... 
...I\ I 

1. . I 
I**. I 
I I 

'' i I 
'I I 
'I I 

I I 

Page 131 of 204 



Ths ARILW PrOCwfurQ 

Part ia l  AvtosDrr%ilatlms 

Lap C.rtBtPEim -1 9 B 7 6 5 4  3 2 I 0 1 2 3 4 5 6 7 8 9 7 

"'I 
I 

node1 For variabln KrN 

EstlnnPtad Inter nopt -60.48 44 
Period(a) ot DLffsruncLng 1,12 

HDvhg Avoraw Factors 

Factor 1: 1 . 0 62803 B*'[I) 
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input Number 1 

Input V a r U b h  aia i  
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WARNIE: Thoro aro gape In thu intorvul for obaarvotion 3 according ta I D  Vorbblrr TttE 

WNINI f f i :  There are  gapc i n  the interval far obsorvation 6 according ts I D  varlobl, TILE 
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The ARIUA PrDCodU~ 
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0 [ R l ? B  
0 01059 
0 02891 

-0 14739 
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Tho RRIW Prucedure 
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0 0 5 3 4  I 
- 0  077W I 
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I. 
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-0 OD920 
0 04902 
-0 0077D 
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~ 0 04'1 89 
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-0  owes 
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The ARZLU Proteduro 

P e r t i r l  m c c n r  f,elitlonr 

Correlation - i  0 8 7 6  5 4  3 2 1 0  1 2  3 4 5 6 7 8 9 1 

....I 
"I 

Inout Uumber 1 

Input Variable Nay1 

0Vcrxl.L Regression FaCfOT 25St5UO 
Pwlod(E)  of DWorolrolng 12 
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rhe AUIW PrDcadum 

C@ndltlonal Lene Squsrw EGClastlDn 

Standafd N p r W  
Parmntar EacJmto  Ermr % VP1110 Pr > It1 LOB Vnrlnblo 6hLft 

LW 286171.7 ( 4 7 4 . 7  7 49 0 1408 0 lJvH n 

iUVl 10156543 6 45877B 9 2 33 0 0325 0 ald2 0 
f f l r  ,l o . s x m  O.ODIEZ s 76 e mi 1 m  0 

Constant Entlmata 124260.6 
varlanco EseLsare 6. B)5Ell 
Std Error Eetixatr 762SS.7 
AIC %XU OD8 
SBC 2330 129 
Number uf noridusla r7 

* A I C  and SBC do not includa lo8 daterslnan; 
I 

CorrOLatLms uf Poraaetnr Eathatas 

vnrlealo mM KIN aid2 
Psromtor flu ARl.1 NLW 

MJ 7 OW 0 171 -0 O b 3  MM( 

MYH AR1,l 0 (71 I OW -0 018 
aid2 h91MI -0 OD3 -0 01E 1 OW 
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I 5  
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The ARIIU Procedure 

7 Dc 5 0 1696 .-D 03s -0  079 0 (75 0 3 9 9  -0 3 9 6  -0 041 
18 3(1 11 0 a m  0 r50 -0 086 0 DZ5 0 Id2 0 (74 -0 184 
20 98 17 0 2272 0 075 0 101 -0 008 0 0:s 0 057 0 035 
2 9 6 7  23 O < i l l  0 W7 0 120 0 DW -0 108 0 OD3 O D 2 2  

coverlenu, Corrolatim -1 9 8 7 p 5 4 3 2 1 0 1 2 5 4 5 6 7 B 9 i Std Errm 

1 ow00 
. o w 4 0  
. 07004 
0 17W 
0 1aod 
- 136m 
" 04134 
0 7 w 7  . D5r741 
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0 17370 
1 18376 
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~ .00768 
0 01470 
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0 m a 7  
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I 
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I9 40b1716994 000738 I 
W 6 S1164ElO 0 12008 I 
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W.1 I 
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1-9 I 
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0 l3lSU6 
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L X ~  Covarbncn 

2l 1675412443 
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24 1 203Z4E10 
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The ARIW Procndura 

Au.tccorralatlon Plot  of Rceiduale 
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-0  00240 
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- 0  04898 
* O  03601 
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?he ARILU Pmaedurs 

Inverse urtoeorrolatlmo 
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22 
P 
24 
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1 
2 
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1 
5 
6 
7 
5 
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ID 
11 
l e  
13 
l 4  
15 
10 
17 
18 
I D  
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2l 
22 

Corralation - I  9 B 7 6 5 4 3 2 I 0 I 2 3 4 5 6 7 8 9 1 

I I 
I '* I 
I I 
1. I 

PartLt1  Wtworrolntimv 

Corrahtion - 1  9 8 7 6 6 4 3 2 1 0 1 !A 3 4 5 6 7 B 9 r 

-0035r10 1 - 1  I 
-0  08038 I -1 I 

(I.. I 
I I .I." 

-0 1w90 1 -. I I 
-0 06157 I -1 I 
0 OB131 I I -' I 

-0  ?E381 1 *I I 
D rm7i I ,I,. i 

I -* I 
0 17M2 I I -*' I 
-0 (5509 I ...I I 
0 007x7 [ I I 
-om534 I I I 
0 09578 I 1 -  1 
0 17589 I I *- I 
0 05958 . 1 I. I 
-0 056E3 I I I 
om840  1 I' I 
0 0 2 5 5 2  I I' 1 

-0 02m2 I I I 
- 0 I W  I .*I I 

0 17D51 1 
0 20609 1 

0 11895 I 
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P a r t l a l  AutncarrulatLons 

Lag Carro le t ion  -1  8 8  7 6  5 4  3 2  1 0  1 2  3 4  5 6 7 9 9 1 

I 
'I 

Factor 1: 1 " 0 56579 S*'.Cl) 

Input N u 5 b ~ r  1 

Input Vorlable rld2 

ovoral l  Reprssslon Fec:or 1[)s45(4 
Parlod(s) of Difforenclng 12 

IWNII*: M9orwatLm 96 Is nut of ordor according t o  the ID varLable TIME 
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1 DO 
101 
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103 
15% 
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107 
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I l l  
112 
1 I.) 
1 )4 

pa 

The ARIW Procedum 

Flrr'ocaet@ for variable loyH 
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The ARIIU Pr,oeedurc 

mnstant E a t h o t n  66447.15 

Std E r v  Esflnatil 246KT38 
AIC sm1.93 
58c 3D77 555 
Numbor d Rrsiduals 123 

hlC md s8c do met  inoludc log dstnminsnr 

VarlDnan E P t b D t a  B,W3El2 

Par amstor uu M1,l 

MU . I  000 -0 w2 
ARI ,l -0 002 1 Dw 
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24 
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2 
3 
4 
5 
6 
1 
B 
9 
to 
1 1  
12 
t9 
! E  

15 
16 
17 
t B  
19 

AurmarrrUtLon P ~ O T  ol Roaldurls 

Covsrlnncc oorrolaclon '1 9 8 7 6 5 P 3 2 1 0 1 2 3 4 5 6 7 8 @ 1 std Error 

5.09269812 
-3 4233511 
-7 PYIEl2 
-6 ZE51Ell 
~5 2SIlE10 
-0.5551111 

-2. BEY21 E l 0  
4.W265ElO 
-3 12oaEll 
-6.69687E9 
7 BO325EIU 
4 .ZlBg4Ell 
-4.5268ElO 
-2.4WEl1 

1.776mt1 
-1 47aPEIl 
.5. I165Ell 
2.05728E11 
13535Z11 

I . 3 m a m  1 

I 
I 
I 
I 
I 
1 
I 
I 
I 
I 
I 
I 
I 
1 
I 
I 
I 
I 
I 
I 

I I..l..~.....-........ 
" 'I I 
111.11 I 

-91 I 
I I 

$ 1  I 
I I 
I I 
I I 

'I I 
I I 
I I 
I' I 
1 I 

9 1  1 
I. I 
I I 

-9 I I 
I' I 
I I 

0 
0 OQD167 
0 O B M 5 l  

a 096m9 
0 0x92s 
0 095216 
0 09s260 
0 OPS262 
0 WSZW 
0 095519 
0 085610 
0 0 9 5 w  
0 w59m 
0 085945 
a 096081 
0 (196153 
0 045202 

0 090988 

o a w m  

a oD6m 

20 7 1 6 2 3 E l O  o 01176 1 I 1 o O P 7 m  
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Kentucky Puwr CplplnY 

Tho ART114 Procodurn 

Rutacorrelation P i a  of Rrrniduels 

Covarlanoa C o r l d s t i a n  a i  B 8 7 6 5 4 3 2 1 0 1 2 3 4 5 6 7 8 9 1 

9 210RElO 0 00691 I 1 I 
.+.76a~io -.00783 1 I I 

t ,8QD04Ell 0 05281 I 1- I 
-1 9576111 - 08210 I 'I I 

* ' marks nsu standerd errors 

h o r a e  Autotarrelneims 

La@ correlation - I  9 8 7 6 5 4 3 2 1 (1 1 2 8 4 6 6 7 8 9 1 

1 0 23481 
2 0 328M) 
3 [I 2.5376 
4 0 16961 
5 0 10542 
6 0 10773 
7 0 12523 
E P o a m  
S 0 (0962 
10 0 05118 
11 0 06272 
12 0 00731 
13 0 03146 
1 4  0 08037 
16 0 01258 
16 0 09560 
17 0 07115 
l a  -0  WQi 
19 0 01290 
20 -0 01077 

I 
I 
I 
I 
1 
I 
1 
1 
I 
I 
I 
I 
I 
I 
I 
I 
I 
I 
I 
I 

I....* 
I ... .. .. 
I""' 
l'**. 
I *--I 
t '* 
).". 

I .* 
I' 
1' 
I 
I' 
I. 
I 
I '  
I' 
I 
I 
I 

-- 

Std Error 

0 09f041 
0 097045 
0 097D5a 
o w i a o  
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13 
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P 

Tho ARIW PtnoPUuin 

lnvsr DR Autocorr alet lons  

Correlation - 1  9 8 7  6 6 4  3 2 1 D 1 2  3 4  5 6 7 S B  1 

i 
I 

- I  
I' 

cor relation 

-0 05652 
" 0 20464 
, O  I34Tl 
-D 07362 
-0 12m6 
-0 03546 
.O 0 6 D V  
-0 02745 
-0 08851 
-0 03866 
-0 02988 
0 09972 
-0 OODDP 
-D 03254 
0 a34M 

-0 03545 
-0 08388 
0.01734 

- 0  02052 
n 00686 
D 01123 

-0  DfDBD 

* 91 
....I 

"'1 
'I 

"I 
'I 
* I  
.I  
'*I 

-1 
.I 
I' 
I 

- 1  
I .  

- 1  
*-I 

1 
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I 
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I 
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I 
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ma RRILU pro~odurr 

Pertlal Autocorralations 

Cor+eZstldn -1 9 B ?  6 5 4 3 2 1 0 1 2 3 4 5 6 7 B 9 1 

D Ma21 I I’ 
- 0 0 3 1 P d  ‘I 

Uodel for variable X W  

ErtLmatod Mazn 40376 78 
POrlOd(6) d UiTTersncLng 1 

Autoreproasive Factcia 

Fattor I :  I * 0 94574 €1**(1) 

W t G :  There nro gaps in rhr, interval fDr  nbaervntim 5 according Tc IO vnrdabb  TlE 

W A R M M :  Wscrvatfan la1 Is wt of ordor a e e u d h g  TO th8 ED rWlab1S TEE 

Forwaste for vor iab ln  WM 

Ob4 Faeonat  6 t d  Error 9% COnfldBnne LIllLt6 
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f85 
136 
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198 
139 
140 
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142 

144 
145 
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149 

la$ 

i a a  

Kent 

The ARIW Procadum 

Fotscasts f w  variabls KWH 

9% coniidonco Linlr~ 
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Constant %thine  994077.6 
VarIancD Ectiner, 9,371E11 
Std  ErTar E6t-W $88081.8 
MC 2160 668 
SBC 2105 173 
Number Of Re6iduels 71 . AIC and SEC do not Jncluds log dctormlnsnt 

&rreleticns o? Parameter Estbetes 

V a r l b h l s  Wil kea1 
w Nuu1 Par anersr 

m WJ I DO0 -0 672 
koa1 NUUl .,P E72 1 000 
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Autaeerrelatlon Chock Of Rcslduab 

B 8 2 4  6 o m07 o la6 o 126 o $82 o $06 .0067 ow2 
12 I ?  48 $ 2  o WJSO -0 'tor a ow o 042 - I )  OM -0 o w  o 094 
18 I 2  21 18 0 8360 -0 036 -0 054 -0 M 3  0 D43 0 041 0 OD4 
24 14 82 24 0 8258 0 057 -0 p36 -0 D44 -0 014 -0 106 .O 086 
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S 
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-I .OD33E%1 
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8 .  E 5 W E l O  
-3 33MElD 
-9 163939ElO 
-c.0%38510 
1 O46B1ElO 
3.864WElO 
4C294aMO2 
5.3BJOtE10 
-3 dDS8EIO 

1 ODOOD 
0 IBB11 
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0 16280 
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I 06687 
0 09172 
" 10711 

0 MI50 - W36B - .ow57 
0 rs44B 
- w  
- 03575 - 0$310 
0 ws7e 
0 Ml25 

0 D5746 - ME35 

o O R ~ S Q  

D wadi 
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I 
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I*= I 

-1  I 
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* I  I 
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0 132175 
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0 1311095 
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0 136413 
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0 135893 
0 135835 
0 136177 

o i3oo3e 
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Tho ARILU Procedure 

Autosorrslatbn Plot  of RoridublJ 

Lag Camriama CorralatJon -1 9 8 7 5 5 4 3 2 1 0 1 2 8 4 5 6 I S 9 1 Std Errol  
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4 
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Cor r olatLon 

-0 Offi?l 
0 W 7 1  
0 04488 
-0 am 

cor re1a;Ln 

0 lB811 
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- 0  1 2 w B  
0 OBM3 

-0 15445 
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0 wan 

-0 01521 
- 0  lWo6 
0 07650 

.o wsm 

-0 01632 
0 03513 
0 08617 
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-0 13W5 
-0 01514 
-0 06237 

-0 m m  

o 11352: 

i h e  ARIW Ptocsdum 

InvoGe nutmorrebtims 

- 1  9 8 7 6 5 4  3 2 1 D 1 2  3 4  5 6 7 6 9  1 

I I 
t 1 -  
I I' 
r I 

P l r r t k l  Autocorrvlatlcnr 

I 9 8 7 6  5 4  3 7 . 1  0 1  2 3 4 5 6 7 8 8 1  
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The AUIW Procodnrn 

Partial Autaeorralationr 

Lag CorrelrtLar -1 9 E 7 6 5 d 3 2 I 0 1 2 3 4 5 6 7 8 9 1 

P -0 05037 I 
24 D 0 1 7 E I  I 

'I 
1 

Uodel far varinhla )iwH 

Ertinarod Intomapt 9D4077 6 

Input tiumbsr 1 

Input Vsrleble 1e51 
Cveral l  R n g r c n a h  Fastor 8t2AMIB 

WMNIM: ObDervBTlw 78 1 s  out of oldor booorblng t o  Khe ID vsrfeble  T I E  

FarMaBtx far varleblo KWH 

abr Fawast S t d  Error QW ConfldanEe L M W  

72 ffiffl22 
73 868022 
76 9BBM2 
75 966022 
76 908022 
77 868022 
70 sen22 
79 %en22 
80 psBo2.2 
81 m o z z  
a2 m 8 m  
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5he ARCMA Promdurn 
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The ARrW Procadurn 

CondF't1:lcdill LGtR SsUaPrJE E G t h h t i D R  

Standard ApprOX 
Paranotar EFtimJto Error t Value P t  > It] Log Variabla Ghift 

w 182270.6 79526.3 2 211 0.0267 0 KNH D 
111\1,1 .o.iwos 0.14985 .o 71 o 4827 3 ~ Y H  0 
MNl -21'15188 1 248148 6 .I3 52 c 0001 D hunt1 0 

Conetan- EEtlmzto 1112210.6 
Varlancs Estlma'LQ 2.43E11 
Std Error E a t j ~ p e t n  4 W . P  

SB; 1105 292 
Nunbar OF RsnIdusls 48 

* A1C and SBC do nut include lap detetminem 

A1 C 1387 67.3 

Car 1 0 1 ; r r h ~  of Parameter Estimator, 

V a r i a b l e  hTlH KWH hum1 
Pnrameter w W1,l umr 
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