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Variable Coefficient Std. Error t-Statistic Prob.
C -74.50020 220.8450 -0.337342 0.7363
PDLO1 0.783270 0.032745 23.92015 0.0000
PDLO2 -0.077859 0.010586  -7.354910 0.0000
PDLO03 -0.652337 0.049405 -13.20382 0.0000
R-squared 0.996657 Mean dependent var 45987.60
Adjusted R-squared 0.996598 S.D. dependent var 16187.32
S.E. of regression 944.0954  Akaike info criterion 16.56105
Sum squared resid 1.52E+08 Schwarz criterion 16.63367
Log likelihood -1436.811  Hannan-Quinn criter. 16.59051
F-statistic 16896.19 Durbin-Watson stat 0.883313

Prob(F-statistic) 0.000000

Lag Distribution o... i Coefficient Std. Error  t-Statistic

=N

. 0 020879  0.01988  10.5030
! > 0.78327  0.03275  23.9201
| | 2 0.05307 0.01978  2.68255

Sum of Lags 1.04513 0.00474 220.455
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Variable Coefficient Std. Error t-Statistic Prob.

Cc -18.55974 2179760 -0.085146 0.9322

Page: 10DAY Series: FOIL(-1) Lags: 6

PDLO1 -0.183557 0.050644  -3.624488 0.0004
PDL02 0.261177 0.037393 6.984610 0.0000
PDLO3 -0.036699 0.005348 -6.861474 0.0000
R-squared 0.996712 Mean dependent var 45987.60
Adjusted R-squared 0.996712 S.D. dependent var 16187.32
S.E. of regression 928.2286  Akaike info criterion 16.54465
Sum squared resid 1.49E+08 Schwarz criterion 16.61727
Log likelihood -1435.384 Hannan-Quinn criter. 16.57411
Durbin-Watson stat 0.815563
10DAY\FOIL(-1) Lag Coefficient Distribution
0 0.040921
1 0.192002
2 0.269685
3 0.273972
4 0.204861
5 0.062353
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Variable Coefficient Std. Error t-Statistic Prob.
C -92310.69 128954.5 -0.715839 0.4781
SALES9501 0.867954 0.109472 7.928526 0.0000
Page: MONTHLY Series: POILCIF Lags: 3
PDLO1 84.60164 36.89965 2.292749 0.0269
PDL02 -99.06726 44.33517  -2.234507 0.0308
PDLO3 24.13354 11.14851 2.164733 0.0361
Page: MONTHLY Series: PGASCIF Lags: 6
PDLO1 7491.598 7031.136 1.065489 0.2927
PDL02 -2397.367 4898.533  -0.489405 0.6271
PDLO3 102.2863 679.4025 0.150553 0.8810
Page: MONTHLY Series: PCOALCIF Lags: 4
PDLO1 -130735.7 86831.10 -1.505632 0.1396
PDL02 144877.3 90151.09 1.607050 0.1155
PDLO3 -30498.15 18536.95 -1.645263 0.1074
R-squared 0.882901 Mean dependent var 1349909.
Adjusted R-squared 0.880605 S.D. dependent var 209464.2
S.E. of regression 72377.44  Akaike info criterion 25.59381
Sum squared resid 2.67E+11  Schwarz criterion 26.00273
Log likelihood -667.2358 Hannan-Quinn criter. 25.75106
Durbin-Watson stat 1.536646
MONTHLY\POILCIF Lag Coefficient Distribution
0 9.667913
1 -16.99874 <
2 4.601675
MONTHLY\PGASCIF Lag Coefficient Distribution
0 5196.517
1 3106.009
2 1220.073
3  -461.2907
4  -1938.082
5 -3210.30
MONTHLY\PCOALCIF Lag Coefficient Distribution
0 -16356.53
1 37026.31
2 29412.84
3  -39196.9
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Variable Coefficient Std. Error t-Statistic Prob.

Cc -75015.02 128185.7  -0.585206 0.5616
SALES9501 0.856443 0.108694 7.879380 0.0000
DUM311 59459.16 33112.88 1.795651 0.0799

Page: MONTHLY Series: POILCIF Lags: 3

PDLO1 97.30975 36.98957 2.630735 0.0119
PDL02 -116.2020 4437944  -2.618374 0.0123
PDLO3 28.95046 11.14768 2.596994 0.0130

Page: MONTHLY Series: PGASCIF Lags: 4

PDLO1 -13194.99 19093.97  -0.691056 0.4934
PDL02 17579.70 17601.49 0.998762 0.3238
PDLO3 -4068.295 3375.343  -1.205298 0.2350

Page: MONTHLY Series: PCOALCIF Lags: 4

PDLO1 -120102.8 87703.68 -1.369416 0.1783
PDLO2 136946.9 91051.43 1.504061 0.1402
PDLO3 -29270.79 18716.20 -1.563928 0.1255
R-squared 0.885945 Mean dependent var 1349909.
Adjusted R-squared 0.881383 S.D. dependent var 209464.2
S.E. of regression 72141.16  Akaike info criterion 25.60520
Sum squared resid 2.60E+11  Schwarz criterion 26.05130
Log likelihood -666.5378 Hannan-Quinn criter. 25.77675
Durbin-Watson stat 1.721466
MONTHLY\POILCIF Lag Coefficient Distribution
0 10.05823
1 -19.292%<
2 9.257924
MONTHLY\PGASCIF Lag Coefficient Distribution
0 316.4139
1 5691.233
2 2929.461
3  -7968.89
MONTHLY\PCOALCIF Lag Coefficient Distribution
0 -12426.65
1 36707.92
2 27300.89
3  -40647.71
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Variable Coefficient Std. Error t-Statistic Prob.
C -26534.45 108590.1 -0.244354 0.8080
SALES9501 0.837907 0.087546 9.571007 0.0000

Page: MONTHLY Series: FOIL Lags: 4

PDLO1 26.59158 13.97545 1.902735 0.0631
PDL02 -26.57780 13.89335 -1.912988 0.0617
PDLO3 5.452800 2.793608 1.951885 0.0568
R-squared 0.812465 Mean dependent var 1349909.
Adjusted R-squared 0.808788 S.D. dependent var 209464.2
S.E. of regression 91594.02  Akaike info criterion 25.83833
Sum squared resid 4.28E+11  Schwarz criterion 26.02421
Log likelihood -679.7158 Hannan-Quinn criter. 25.90981
Durbin-Watson stat 1.408538
MONTHLY\FOIL Lag Coefficient Distribution
0 5.466585
1 -4.752814
2  -4.066612
3 7.525190
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Variable Coefficient Std. Error t-Statistic Prob.

C 59399.49 110032.0 0.539838 0.5919
SALES9501 0.762037 0.089677 8.497559 0.0000
DUM311 66736.10 28360.35 2.353148 0.0229

Page: MONTHLY Series: FOIL Lags: 4

PDLO1 23.70088 13.41471 1.766783 0.0838

PDL02 -23.56063 13.34162  -1.765950 0.0839

PDLO3 4.825110 2.683542 1.798038 0.0786
R-squared 0.832231 Mean dependent var 13499009.
Adjusted R-squared 0.825520 S.D. dependent var 209464.2
S.E. of regression 87494.80 Akaike info criterion 25.76469
Sum squared resid 3.83E+11  Schwarz criterion 25.98774
Log likelihood -676.7644  Hannan-Quinn criter. 25.85047
Durbin-Watson stat 1.623843

MONTHLY\FOIL Lag Coefficient Distribution

0 4.965362
1 -4.119937
2 -3.555015
3 6.660128
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