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The REG Procedure
Model: HODEL!
Dependent Variable: y

Number of Observations Read 10
Kunber of Observations lsed i0

Analysis of Variance
Sun of Mean

Souice DF Squares Square F Yalue Pr = F *
Model ] 1412.70433 : 57.28 <.000}
Exror 8. ... ﬁ
Corrected Total 9 E
Root HSE 4.96608 R-Square P < A g
Dependent Mean 37.00000  Adj R-Sq 0.8621
Cosff Yar 13.42184 &

Parameter Estinates EP

Parameter Standard ﬁ
Variable DF Bsti Error t Value Pr > ttl
Intercept 1 2.68000 7.67 <.0001
X | 0.19422 e 7.51 <.,0001
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(2) FERRL > BMHORBLOE 4 AHARBRS H? (10 5)

URAE 3] e K B BN (u=11,0=3)¢ » K& Bt RME P >13) « (10 4)

X~N(p=1,6=3 ) '

1"
(RIAR A 4 P H cp, =gy 0 g, > g, g BARE W E » 2 FARSE K 00 4 2 48 K B H

(A A n)it B P AE(P-value) » F 4§ P-value =0.02 > B LRREKE o =0.050F » F Mk ik
FTAER R 7 (BB H, R H RAEE®B) - (10 5)
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CRIAE 6 1A BARD 3148 T AR 6 H T A 4REIE (V)5 Ao & M A HR(E M o35 80 A 4181 % (X)

AW A RE T i@k ST A REE) A0 &% AR (S MW o 45 30 A 4R AN % (X 43
IEIE- SN 3
%3
q ET | aM iR - ST | &Mt ds
A E(%) | REIE(%) AN E%) | RENE(%)

2005/08/31 -3.77 -4.41 2006/08/3 1 -5.68 2.44
2005/09/30 0.98 1.41 2006/09/30 5.41 4.1
2005/10/31 -4.68 -5.79 2006/10/31 272 2.01
2005/11/30 2.88 7.62 2006/11/30 13.18 778
2005/12/31 -1.98 5.56 2006/12/3 1 1.37 3.38
2006/01/3 1 0 -0.25 2007/01/31 -1.35 -1.59
2006/02/28 521 0.45 2007/02/28 -1.37 2.63
2006/03/31 -7.35 0.8 2007/03/31 -4.58 -0.22
2006/04/30 |  23.28 8.43 2007/04/30 -1.31 -0.11
2006/05/31 -1.54 -4.53 2007/05/31 2.8 3.42
2006/06/30 0.57 -2.08 2007/06/30 12.63 9.06
2006/07/31 0.99 373 2007/07/31 11.89 4.55

HAAF X =1.0633 ¥V =0.545 + S, =7113227 + §,, = 563.2088 ~ 5, =377.3048
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Table .1 Ciitical Valnes of the 11 Dishibution (Right-taily

Upper Tail Probability o

\Y r —

0005| ooto| 0025 o0os0] o.to0 0900 09%0| 0975 o950 . 0.993
1 79794} SE349| 502391 384151 27055| 00158| 00039 | 000101 00002 50000
D] 103966 92103 73778 59915 46052 02107| o01026| 00506 00201 00100
Vo 1283820 113449 93484, 78147 62514] 05844| 03518] 02058 01148 00717
4| 148603 132767) 111433 | 94877 77794] 10636 07107 04344 02971 02070
S| 167496, 150863 128325 110705 92364 | 16103; 11455 08312 5543 04117

I _ !
6 | 185476 168119 144494 | 125916 | 106446 | 220411 16354 123731 08721 06757
7| 202777 184753| 160128 | 140671 | 120170 28331 21673 16899, 12390 09893
8 [ 219550 200902| 17.5345| 155073 | 133616 | 34895 27326 24797, 16465 13444
9 | 235894 216660| 190228| 16919 | 146837| a41682| 33251 27004 | 20879 17349
o | 251882 | 232093 | 204832 183070 | 159872| 48652| 39403 32470, 25582 21559
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i Table Al Arens of the Standnrdized Normaal Distribution

0 z i

Y

¢ | ooo ool 002 003 | 004 | 005 | 006 | 007 | 008 009
0.0 | 00000 . 00040 '~ ©0080 | 00120 | 00160 | 00199 | 00239 | 00279 | 00319 00358 |
0.1 | 00398 i 00438 | 00478 | 00517 | 00557 | 0059 | 00636 | 00675 | 00714 * 00753 |
02 [ 00793 00832 | 00871 | 00910 | 00948 | 0.0987 | 01026 | 01064 | 01103 , 01141 '
03 | 01179 ;01217 | 01255 | 0.1293 | 0.1331 | 01368 | 0.1406 | 01443 | 01480 . 01517
04 | 01554 01591 | 01628 | 01664 | 01700 | 01736 | 01772 | 01808 | 01844 | 01879

05 | 01915 01950 | 01985 | 02019 02054 | 0.2088 | 0.2123 | 02157 | 02190 02224
0.6 | 02257 | 02291 | 02324 | 02357 | 0.2389 | 02422 | 02454 | 02486 | 02517  0.2549
0.7 | 02580 02611 | 02642 | 02673 | 02704 | 02734 | 02764 | 02794 | 02823 ' 02852
08 | 02881 02910 | 02939 | 02967 | 02995 | 03023 | 03051 | 03078 | 0.3106 ' 03133
09 [ 03159 03186 | 03212 | 03238 | 03264 | 03289 | 03315 | 03340 | 03365 03389

10 | 03413 ¢ 03438 | 03461 | 03485 | 03508 | 03531 03554 | 03577 | 03599 03621
1.1 03643 03665 | 03686 | 03708 | 03729 | 03749 | 03770 | 03790 | 03810 03830
1.2 03849 03869 | 03888 | 03907 | 03925 | 03944 | 03962 | 0.3980 | 03997 04015
L3 [ 04032 04049 | 04066 | 0.4082 | 04099 | 04115 | 0.4131 04147 | 04162 04177
Ld 04192 04207 | 04222 | 04236 | 04251 | 04265 | 04279 | 04292 | 04306 04319

1.5 04332 04345 | 04357 | 04370 | 04382 | 04394 0.4406 | 04418 | 04429 , 04441
L6 [ 04452 04463 | 0.4474 | 04484 | 04495 | 04505 0.4515 | 04525 | 04535 | 04545
1.7 04554 , 04564 | 04573 | 04582 | 04591 04599 | 04608 | 04616 04625 | 0.4633
L8 04641 | 04649 | 04656 04664 | 04671 04678 | 0.4686 | 04693 04699 04706
L9 | 04713 « 04719 | 04726 | 04732 | 04738 | 04744 | 04750 | 04756 | 04761 - 04767 :

10 | 04772 | 04778 | 04783 | 04788 | 04793 | 04798 | 04803 | 04808 | 04812 04817
11 | 04821 04826 | 04830 | 04834 | 04833 | 04842 | 04846 | 0.4850 | 04854 | 04857
22 | 04861 04864 | 04868 | 04871 | 04875 | 0.4878 | 0.4881 | 04884 | 04887 ' 0.4890
L3 | 04893 04896 | 04898 | 04901 | 04904 | 04906 | 04909 | 04911 | 04913 | 04916
| 24 | 04918 | 04920 | 04922 | 04925 | 04927 | 04929 | 0.4931 | 04932 | 04934 ' 04936

25 | 04938 . 04940 | 04941 | 04943 | 04945 | 04946 | 04948 | 04349 | 04951 04952

26 | 04953 | 04955 | 04956 | 04957 | 0.4959 | 04960 | 04961 | 04962 | 04963 | 04964
27 | 04965 | 04966 | 04967 | 04968 | 04369 | 04370 | 0.4971 | 04972 | 04973 = 04974
18 | 04974 ' 04975 | 04976 ' 04977 | 04977 | 04978 | 04979 | 04979 | 04980 04981

119 04981 04982 | 04982 04983 1 04984 04984 04985 | 04985 | 04986  0.4986 |

6 | 049865 049869 | 049874 049878 | 049882 | 049886 | 0.49889 | 0.49893 | 049896 0 49900
1 | 049903 049906 | 049910 049913 | 0.49916 | 049918 | 049921 | 049924 | 0.49926 . 049929
1 (049931 ;049934 | 0.49936 | 049938 | 049940 | 0.49942 0.49944 | 049946 | 049948 049950
3 | 049952 ; 049953 | 049955 | 049957 | 049958 | 049960 | 0.49961 | 049962 | 049964 0 49965
34 | 049966 | 049968 | 049969 | 049370 | 049971 | 0 49972 | 049973 049974 | 049975 049976

35 | 049977 1 049978 | 049978 | 049979 | 049980 | 049981 | 0.49981 | 049982 | 049983 | 0 49983
36 049984 049985 | 049985 | 049986 | 049986 | 049987 | 049987 | 0.49988 | 0.49988 0.49989
| 3.7 | 049989 049950 | 049990 | 049990 | 049991 | 049991 | 049992 | 0.49992 | 049992 ' 049992
|38 | 049993 049993 | 049993 | 049994 | 049994 049994 | 049994 | 049995 | 049995 049995
139 049995 , 049995 | 049996 | 049996 | 049996 | 049996 | 049996 | 0.49996 | 049997 | 049997
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