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DOWI9NN 190N NN JADI 1997 ,0 DNY DIWIDNN DHYN 1DI0N N2

.N" =12 (DANN DNWN) DO DVPOND
22PY MD0D MY (p+) 221N YION DAPD MNDONY NN DINN NIYYN NNN

.(p-) ™Y whan

$INANN MIYYN
Ho:P_=05 " Hg:P. =05
Hy:P_#<>05 Hy:P, #<,>05
:TNYTI9INDY L (+) TIWN NN IDDPY NPAYNN 190N NN S, 1IN n(+) 29D
.5) TN IR IDDPY NPANNN 90N NX S 2IN n(-) 2 19D
N \n(=) ~B(n",0.5) : DANN NIWYN NNNAY TN 1)

DNV T2 17DI12N NNDONNN NITY DXTHN MIXNIN 7H0 Oy PV NN 2w
JOANN NIYYN IR NNT) PV <«

2TANN NI NN P RIN NPAXN YN D THD MONMNN PN 20N 1NN
YNINIAN NNTINNN NN PNNY JN DXDMPNN XIHTN 21PPY DININN DN
:TPDNIM NNOINND

n*.05>5 :0ON
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: (VYDA PIND) NNINT

M2 PN ,XND DYIN MYUNT PIRY MNIN NYIIT YD NNV DINN MNP
22 11NN NN IPTI MNIN 11 19T .OINON MNYIAN TUNND PDIN NP
21097 N2Y 1N ANVIN PNND .DININ NYID) DODINN MNP DY NNPIND
P0N IN2N MYNNNIA 5% DY MPNIN NN IPTL .NTNA

DINS | DN NP | NNMINN OV
1.5 1.2 2NN
2.6 2.6 PN
1.4 0.9 PIVVIN
3.2 3.5 VDI
1.4 1.1 2>0990D
1.8 1.7 1970
1.1 0.8 PO

2 1.5 oOPINP
2.8 2 PYION
2.5 2 OPTION
3.3 3 PNNP
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MONY

IUND DY) 2 NPPVLDILLD NN DNPNNY MYLN NN PITAY DX (1
95712y .2 NPPLDXVLVLD NN IIMOY DXVITIVD 10 NP .X NPIVDIVLLDA
A NPPVDVVLOA YN NN X NPIVDXVLVLDA VXN NN PTI VITIVD

8078 |84 [ 65 67 [ 82 | 94|68 | 74 [ G2 [N  :)73IPNNY MRNNN N2

8279|8680 |67|77|90|70|80|70]|2

JP0N 1N2D MYSHNA 5% ¥ MPNI NNI2IPTL N

DV MLVP NNY VONY DX MNVN NNMN OTIPN PYOY NIVNN TS 2
10 TVIND MY DVITIVDN D0 MTIP)I 2

M2 OXVITIVON 2P 7T PIN DY MINNINN OXN PITAD OIINYND (2
DN, 0PN DXVITIVD 15 19)T) .AWIIND 20> NMYY DXTINON IO INY
2 DNNY VAN 971D NP MM PN DXTIIDN NIPNL MINRXNN 13
10.05 YV 1792 TNIPON NN .INY M)

IUN DOVIN 24 INPYY DTN XND DY WavN DNIDN DD DN PITAY O0I»YNn (3
DTN N2 DX DN YTTH 2V DON DNY 1N 191D INKD DTN NN DN TTNI)
NND MDY MDY DTN NND DXWIN 15 D NINWN XD DTN NN DXWINX YNNI
5% SW MPN2MI NN DOMPON NN .DDN NNYPY SINN TP OTN

71521 DY HNNYN PNVIAN NN DX NYD MNSWN 15Dy Nuww 0xTna (4
MNAWN 7 DXNY ININ DXTHN MINSIN .INIVNIY PYSN NMIYD INSWNI
NN MNAYN 3 YN TN NN NN NN DY 2I8YN NNV NN
NS XD NINAWN 5 DXNY TN NN NNN PYSN DY HONIYNI PINVIAN
NN AIPIND MYV NIYN PNNVIAN NHT NN OINND 2 DTaN
.NAWNA PYNN DY NN M) MINY PNV NDID MNIWNIY
19PINN NIYV NX DAPD VINY NNAY MDVIPNN MPNINN NN OINN N
YY1 932 NDIDND IV N0 YT DY NN PNVIAN NI .2
7PNV NN NNMN DXITHA NNNX NNIWNIY YaPI NYTINKD NN
712) 9N MNIY PNV Y NNAWN PYNHY YIP IO N0
I .30 NNOYNA M) TN MINY PNV YW 1DIN NROY MY
MNTIPN NONRYA NAVINY NPDNHN MIPNAND NN NIP?

7171019) NMINAN DNYLIN NN (5
N(+)+n(=)=n" .x
n(+)+n(-)=n a2
n(+)=n(-) 2

Nn(+)-n(=)=n" 7
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LMD DINTND DMIVNIIN ONNAN

3501 1NN DIVHS NN

: (YDA PIND) NINT

NN IYNDY NP5 99101 NN NNIYD IP122 DT I19IDN NN NN DOVIND IPTA
92101 ONXN 5% S¥ MPNANI NNI2IPTL DAPNNY VYN PN JIPON NN

P12 WNRN M N0

Sign Test
Frequencies
N

night-day Negative Differences? 13

Positive DifferencesP 27

Ties® 5

Total 45
a. day > night
b. day < night
c. day = night

Test Statistics?
day - night
v4 -2,055
Asymp. Sig. (2-tailed) ,040
a. Sign Test
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L0 DIXTAY DIVNION DNNIAN

MONY

NYNIIY N1NI9T NN TINIPY MPYN NN MY NI NN PTAIPNND (1
1-nD NYPOA NNMN NXIN MY TWYNRD DIAPNNY NMIXXIN 1PNY .N12N2

CTND N8I 5T NI XY DY

2 | Before

After

Sign Test
Frequencies

after-before Negative
Differences?

Positive
Differences®

Ties®
Total

?7?7?

?7?7?

?7?7?
277

a. after < before
b. after > before
c. after = before
Test Statistics?

after-before

.289°

Exact Sig. (2-
tailed)

.92V NHNRWYN MINID NN INOYN N
9 NN NNNOIN OXN 5% DY MPN NNI2IPTL A

NYANN 2 THY DX PN DN INNIND MPNAN MNVND NNMN T )
TOON PN NI MYV ¥I9N DNIAYY

DD N DX VYN DY NIRNIND MPNID MNWYN NN TN T

Before | After

5 4

: D NOOXN
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: 201N NN HY VY PND (2

Sign Test
Frequencies
N

time_after- Negative 57
time_before Differences?

Positive 5

Differences?

Ties® mmn

Total 30

a. time_after < time_before

b. time_after > time_before

c. time_after = time_before
Test Statistics®

time_after-
time before
Z -4.457
Asymp. Sig. (2-
tailed) 000
a. Sign Test

IRV 202 1)IDNHY 10NN PONN IR IMMOWUN N
ITPTIN TN NNMON NIYYNN DX IRIND MPNIN INON DN A

NNNX NONN OX VYO NMWIN NRXIND MPNID NNP N N
195uN YIONY 221NN WIONNN NI NNMON

Y0 Mvn

. Hy, DN PNTIND 2 2,6,4,12 .8 (1
S1n T MPONN MNYN XD )
O09INW R, ) JYTO MRS 2 1.8 (2
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OM?2N M2 D')NATN? D"MIVvNIaN 0nan

P99 — 53199991 JN2N2 DIVYD NN

MY NNOINN NPDIVIIN ONYD ONXN PITAY TYPN NV -0 1NN

STNRTIIN TIVA TPHNN KDY DXIIYN OINT DI NX 2NN 19IN NI NN
IPNIN YXNINON MINWNNY DION YND DINXITH MW ¥ TWNI N 1NN WNHNW)
LT0 D200 MNWNA IITHVY IX NN IDONN AN

YIVNIAND MIVHN RIN DT INN ,DNY .NPAXNN DI NPT HY DOIANND NN
05N YN OIXYTHNI MZNIN WIIND YIVNIIN 1NAND

: (MOYPNA PIND) NNINT

NN OVITIVD .B MO A 977 : DN MW IDDPY MDD NMINNIN Pnd
NI A 7TV NN MYV L(PINN) 5TV (D17)) 1 5 NHPOA DN DY 55D 1Iwn
.B Mm09779 qunn any 210 n¥n

Mann-Whitney Test

Ranks

teacher N Mean Rank | Sum of Ranks
grade dr A 17 25.00 425.00

prof B 20 13.90 278.00

Total 37

Test Statistics?
grade

Mann-Whitney U 68.000
Wilcoxon W 278.000
Z -3.249
Asymp. Sig.
(2-tailed) 001
Exact Sig. b
[2*(1-tailed Sig.)] 001

a. Grouping Variable: teacher
b. Not corrected for ties.

2012 1NN IND UM TN 1PI0N e

1% S MPNIN NN MPONN NN @
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... N2 OMINTND DMIVNION DMININ

MONY

SV NYYN MYV DI12) DY NHYN MYV 2 D720 O»PY OIML DIpNN (1
TN A9NNN MINYN 1N NPY MYYY NIDNY 1N ROW PP .OOW)
NYOYN MYV NXIPTA DPYXIPN D12 DOWI INPD 12 NVIN-)ND JNIN YN

Ranks
gender N Mean Rank | Sum of Ranks
sleeptime male 10 ??? 135.00
female ??7? 7.50 75.00
Total 20
Mann-Whitney Test
Test Statistics?
sleeptime
Mann-Whitney U 20.000
Wilcoxon W 75.000
Z -2.319
Asymp. Sig. (2-
tailed) 020

.DNYvY

.0D91 DDNN NONRYN N0 NN INHVN .N
15% DY MPN2INM NN MPONNOIN .2

D2¥ D2V NNMN APNNT NIYV ON DRXIND MPNA DRIN1N NN D
10OVIN MY
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YOP MY YAV DY NMIND 190N NN P21 TAY IWPIAN DOVIN MY (2
9901 INNA MNON NI OXIPN 1IN MMNAYN NIX N THR DI .0V ¥Iad
:122PNNY DX02970 Y12V V1D DO 1PN MININD NN

NNIXN 190N

Frequency
.00 2
1.00 1
2.00 2
3.00 1
Total 6
a.road =1.00
NNIXN 190N
Frequency
.00 2
1.00 1
2.00 1
3.00 1
4.00 1
5.00 1
Total 7
a.road = 2.00
Ranks
road N Mean Rank | Sum of Ranks
nnixkn son  1.00 A B C
2.00 D E F
Total G
Test Statistics?®
VAR00002
Asymp. Sig. (2-
tailed) 465

JPNIND 01PN DXIDNN DI90NN NN MYOWN NYIVI OWYN N

DY¥1251 P2 DTN PRY NIYYNN NPYTAD IRIND MPNN NN A
1075771 NMNINRN NNOANN NI1PNIAN

P70 APIN DD DX OTIPN PYON DY NAWNN MINWN NNON T )
1¢25 555 Q0N VAV DY DINM) POIN

159% SW MPNIN NN MPONN NN T

NNZANN DY 1 190N ¥IAOW NIYYNN NPYTIY IRXIND MPNN PN
72 99010 V1D IUNND NI NN NNIND

=
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.0.465 .2 13,54 ,7.71,7 37 ,6.17 ,6 . X (2
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nanm Th My nin

SONNN Y79

INY NPOLIN K DY (g2 ) MIMN AXNWNZ JNID NN 11D TH) NG M)
£Y0 PR MWW ,MNY M )00

Ho: 14 =tp =...= g4 (MY NPDIDIIND D DW MOMNDN)

Hi:  »anx (MMY MOMNNN D1NY NINY)

$PPONNN MINAT MHVINTH MNINN

JP9NDIN NNOANNN NPOIWIND K TINN NPOWOIN DI (2

.2 MY NMIN DY N DPOYIINN YD (3
AN OMYNONYA DNYTHN (4

DN XIPIN NN ON2AN MNVNRN XIN,MNYN MNP 12 27700 NMINVN DY

.(levels) mn k oy »HnMLVP XN NY mnwn (factor)
:TDIDOIN DN OXTH YNIS W PHONNN NX YN >TD
A NP2 OXTHN DTN NN Nj-2 J00)

k
(D0YTHN H3) 9151 TO NPAXNN 190N - n=> . n;
1

=K =1 OXTRN YSIIN-X | e JWNRIN OXTHN YNINN - X1
(DM 1IN Y2 DW) Y55 vy N - X
K 2
SSg =y m[X;—X ] :mx1apn pa ooy 0190
i=1

k
SSw = > ni[m —1]+$7 : M¥11pN TIN2 DY DO
i=1

k N .
SSr =" > [Xj;— XT? 2995 ooy oo
EyE

SST = SSB + SSW
: NN NNIYN NIND NIV NN KON v
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YD TH NNV NINA)

MONY

DN P70 NIVN DXAND TIDOWI MNIN VIDY P2 INVND PN pnn (1

DYAVN NNINNY TY NPIDY MPT AN NPNID MNIND P2 HT7IN 0P

IPOIN NON DIWIN WK YANIN DYDY DIVIN 15 INPDI NpdYTan TNSD
PPATVAIN NDDP 2 NP "INPRY NYDPL NP : WIDWD IRIPNI

JN9Y7 NDP 3 N8P

0Y NYAYN NMINNY TY MPTN 1901 NN 0N IPNNA DTN DO
19PNN2 NN dNDIAN NINVNRN NI MDNN MNYNN NN N

110 ¥ NN NN PONNNDINN

MAYYNN NN MY 1IND DINDNDN OVOVLVON INIDNIND A
NYSNVY YVDXOVDN NN DX YNID YD MYIVTH NIMNN N NN )

10TIPN PYoa

D»P ONN PITAD PRIYNN PYN UKD )I1DMN 190 dNA DYDY NONDN Pya (2
9901 DXT NXIN T TNXY .NPPVNNN YINPNI 190N PN DY NNDNNA 5T7aN
P72 HYPYI MTN 3 5V NN NPYVNRNNI MININ JNN NNV D> TNHON

non | mpaar [ nppnnn
85 98 78
83 62 65
74 55 70
85 80 90
75 56

.DXDXTNRNN TR 932 DN DY JPNN NMVO NN YINKD NN IIYN

.5% DY MPN2I NN X PYDA YNINY 1N NYIINN D93 NN MWD
D>TNIONN NNJNN NN N1NAN Y 1907 ON2 12 572N DMP ONN

POOVNNNI DY MNIAN PN NN TNRON DI Ny
:192PNNY DNVPNN DY

TDORNNN YVOVVON ININN NI N
AN21N DY MININN XY MIYYNN DX NV

YN YNDAN NINWND INN 10XTHN YT A
19 v MmN NNO (factor)

ANOVA NnHav NN INDN

J a9 L

—

.DNTIPN DXDYON THO DY MY NPIONNND NINPHI

DTN XNY DY DMV D190 MVIYW DY NYSWNA HTaN ¥ ONN 21720 00NN (3
MY MLV 41972 .DWVP DY DIVOINA (SBP) ¥9100 0N

APNNNOIRSNND D131 NINXNN NYAVA

Dl cl| B]| A NLVYN
12 8 14 | 12 | ©X¥1HD 97N
182 | 180 | 172 | 178 YNINND

3 5 8 4 | ypnn nN»LL

MNINM APNHNH MAYYN IR INYI N

LDOINNNN INON DX YNID YTI MUINTN
5% S¥ MPNIN NN IPNNN MHPON NN .2
M MRNYN YNID TNN VW ONRD L)
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YD TH NNV NINA)

YT TVN NN IPTI NN DI TPV I 1IN0 WPIAN DINIXR VOV (4
MY 4 0 532 MAND WITI NN DI .MPTA NMIdNN
NINYN DY MIDNN MNT NIMN NIND DXNIND P2 DTN OMP DN

DYV | oI ) NOIND
182 212 206 [m}A)akip =) m)v)
8982 | 11250 | 10644 | DTN W12 DO

5% Sv MpnN2m NN IPTA

21729189 .M990 M0 4 1IN2 IPNNA 1N TH NMY MM 1YL YnY (5
25 NN DWAN .Y DMNN THIR NOMN DY NYIWN NI2IDN MDY ORN
MYV 15510 53 5V 0NN THIN IR IPT PYIND INMINX DY MONON
YT MINNN MIYYNN DN MY 710% DY MPN2I NN MPONN NN

83

ANOVA
Sum of Mean
Squares df Square F Sig.
Between 10.317 3 3.439| 1.361| .279
Groups
Within 60.648 24 2.527
Groups
Total 70.964 27
.DPON HVNWIN NY2V2 ANOVA nHav Yond (6
JDPMIND DNMON OVNWINY 12202 DXPINN NN INOWUN
ANOVA
Sum of Mean
Squares df Square F Sig.
Between 357.450 2 2 n .000
Groups
Within N 17 T
Groups
Total 522.950 19
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GOOL

NN NPOON 192NN .MYIT NINIL NN OWIN 15 DNPY MMIN NIan (7
11392 NN NNIX NN NXIAP DD DTN NNV MNP WYY D DIVIND
NYY INNRD 370 301 371D 20,0710 10 : ©N NIV 0NN .(dosage ) NNV
DN .(pulse) DTN 55 D¥ 251N MDY ANP PT22) NNIND NNOPY YN
NN MNNIND IDAPNM NMVDOVVLO NINND PN

ANOVA pulse
pulse Tukey HSD®
Sum of Mean dosage Subset for alpha = 0.05
Squares| df | Square | F [ Sig. N 1 2
Between | 414.400 21207.200| 19.7| .000 3000 > 710000
Groups 33 20.00 5 80.2000
Within 126.000 12| 10.500 1°.'°° ° 83.4000
GI’OUpS Sig. 1.000 .299
Tota| 540.400 14 El\i/lr(;agiz;cl)arggyps in homogeneous subsets
a. Uses Harmonic Mean Sample Size =
5.000.

Post Hoc Tests

Multiple Comparisons

pulse
Tukey HSD
(hdosage (J)dosage 95% Confidence Interval
Mean

Difference (I-J) | Std. Error Sig. Lower Bound | Upper Bound
10.00 20.00 3.20000 2.04939 .299 -2.2675 8.6675
30.00 12.40000° 2.04939 .000 6.9325 17.8675
20.00 10.00 -3.20000 2.04939 .299 -8.6675 2.2675
30.00 9.20000° 2.04939 .002 3.7325 14.6675
30.00 10.00 -12.40000° 2.04939 .000 -17.8675 -6.9325
20.00 -9.20000° 2.04939 .002 -14.6675 -3.7325

*. The mean difference is significant at the 0.05 level.

DMV OMNMNN P HTIN DMP ORN 5% DY MPNIN NNI2IPTL N
NMNNN MIYYNN NN INYI TDWIND DY POYTH NONMN NPNIN
NN TNKY MY

DN OTIPN PYDD NWNN MNYN NN TSI IWN XOD 120N A
.2-29PNN2 NYAXNN DI DY PIYTN NN DDOYN 1N

1PN .MM NXNYNL IPNNA TNN ¥ ORD )

NNIPIN VIV MAIN MNRNYND DY NNV IDONY ANOVAN NHavd .7
T NVIY Y9Y DINSNNN ON NN 95% DY PNV NN PPV
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N2 P2 OYTNRONN DY NN DTN DPP OXND PITAD IS NMIDN Py (8
LDM)TIN DD NNY IN2N NN T90 NP2 DN DTN YN .Y DMNVN 190N
NIV NN DY PVLDYOVLD NIDINA DM NN ITIM 191N INND
: DYNIN DXOYDN DY NY IDIAPNNY DOXVIIN DIINNN

79°¥2 ¥ 190 YN2 NNOD N
19PNN2 510N TOHIDNNWN DITNON NND .2

IPTA 1021XN NN NPNDN PYL 90N N1 P2 D TIN DM”P OXND )
1% Sv MpnN2IM NNI2

10>TIONN NN NN N DMWY 90 YN IDONX 95% SW PNV T
220N P

Oneway

ANOVA

grade

Sum of Squares df Mean Square F Sig.

Between Groups

Within Groups

Total

7799.600

2870.400

10670.000

20

24

1949.900

143.520

13.586

.000
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Post Hoc Tests

Multiple Comparisons

YD TH NNV NINA)

grade
Scheffe
(1) school (J) school 95% Confidence Interval
Mean Difference (I-J) Std. Error Sig. Lower Bound Upper Bound
1.00 2.00 5.40000 7.57681 971 -20.2543 31.0543
3.00 36.80000" 7.57681 .003 11.1457 62.4543
4.00 36.40000" 7.57681 .003 10.7457 62.0543
5.00 -2.60000 7.57681 .998 -28.2543 23.0543
2.00 1.00 -5.40000 7.57681 971 -31.0543 20.2543
3.00 31.40000" 7.57681 .011 5.7457 57.0543
4.00 31.00000 7.57681 .013 5.3457 56.6543
5.00 -8.00000 7.57681 .888 -33.6543 17.6543
3.00 1.00 -36.80000" 7.57681 .003 -62.4543 -11.1457
2.00 -31.40000" 7.57681 .011 -57.0543 -5.7457
4.00 -.40000 7.57681 1.000 -26.0543 25.2543
5.00 -39.40000" 7.57681 .001 -65.0543 -13.7457
4.00 1.00 -36.40000" 7.57681 .003 -62.0543 -10.7457
2.00 -31.00000" 7.57681 .013 -56.6543 -5.3457
3.00 .40000 7.57681 1.000 -25.2543 26.0543
5.00 -39.00000" 7.57681 .001 -64.6543 -13.3457
5.00 1.00 2.60000 7.57681 .998 -23.0543 28.2543
2.00 8.00000 7.57681 .888 -17.6543 33.6543
3.00 39.40000 7.57681 .001 13.7457 65.0543
4.00 39.00000° 7.57681 .001 13.3457 64.6543
*. The mean difference is significant at the 0.05 level.
Homogeneous Subsets
Scheffe2
school Subset for alpha = 0.05
N 1 2
3.00 5 45.0000
4.00 5 45.4000
2.00 5 76.4000
1.00 5 81.8000
5.00 5 84.4000
Sig. 1.000 .888
Means for groups in homogeneous subsets are displayed.
a. Uses Harmonic Mean Sample Size = 5.000.
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NIY MAIVn

M TN NINY M A 9INN N0 PN ONYA MNYN R (1
Hots=a =1 NPT NAINN NYAWNS TY P3N NN MINUN
H, : otherwise
.DMON OMNYA DM .1 )
JPMY PN .2
DN DNOINN DNV .3
YD TH MY MY NN N (2
Ho iy = 1, = 145
H, : otherwise
;NN
.DMYN ONba 0N .1
5NN DNOONN DINVN .2
oMY PNIVY L3
NI 35y 9900 M2 N7 MNWN 140X TN DTN A

.X =80.4,5S=5.46 ,X =73.75,5 =19.29 , X =71.8,5$ =12.93 .3

111920 POND T
NPn
F MS df S8 e
100.3 2 200.6 B
173.2 11 1904.75 w
0.58 13 2105.35 | 27NV
. F>398.n
. Hy 521 )

RIS H, nx PN 2 o ATl LA (3
H, : otherwise

:MMN

.DMYN HONYa 0NN .1
VMY INY .2

91N DM0ANN DINYN .3
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139N 193 NOMN NPNIAN DXNIND 12 PR DTN PRY I : Hy INDIP)Y (4
Ho it =1, = 3= 14
H, : otherwise
NN
.DMONHOYNYA O TN .1
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Analysis of Variance
Sum of Mean
Source DF Squares Square F Value  Prob>F
Model k RSS RS,/ — MsR F-MR pF
+ + MSE
—k— ESS _
Error T-k-1 ESS /I' k1= MSE
C Total T-1 TSS
Root MSE VMSE =5, R-square R? = RSS
TSS
Dep Mean Y Adj R-sq 2= —E—SS- -1
TSS T-k-1
cwv. %100
Y
:(Parameter Estimates) 15049590 49PN VY
Parameter Estimates
Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
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.TAX, =a+ B-INCOME, +u, :2T17N %95 29¥02 N1 TN NNV ($ >TINDN1)
s MIRNIND PND .INTN 51-n OMNN) GON Td DYDY

Model: MODEL1
Dependent Variable: TAX

Analysis of Variance

Sum of Mean
Source DF Squares Square F Value Prob>F
Model 1 2046.89694 2046.89694 8798.672 0.0001
Error 49 11,39922 0.23264
C Total 50 2058,29615
Root MSE 0.48232 R-square 0.9945
Dep Mean 5.4242 Adj R-sq 0.9943

C.V. 8.88711

.0.05 5¥ MPNM NN PN STIN 2 NIYWNN IR IPTL

111909397 91PN VY

DX 192PNN 01N YT HY NOIDNN NYOWN NP>TA — NNTIPN XONTY Twnna (2
: MINAD MININD

Parameter Estimates

Parameter Btandard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 -0.086912 0.08953904 -0.971 0.3365
INCOME 1 0.152232 0.0016229 93.801 0.0001
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Parameter Estimates

Parameter Standard T for HO:
Variable DF Estimate Error | Parameter=0 Prob=>|T|
INTERCEP 1 5.25 0.25 21 0.0000
X 1 0.96 0.12 8 0.0000

Covariance of Estimates

INTERCEP X
INTERCEP 0.0625 -0.003
X -0.003 0.0144
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Analysis of Variance

Sum of Mean
Source DF Squares Square F Value Prob>F
Model — — 5.68015 -— -—
Error — 205.22539 —
C Total -— -—
Root MSE -— R-square -
Dep Mean 7.14247 Adj R-sq 0.0245
C.V. 10.01602
Parameter Estimates
Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T]|
INTERCEP 1 -—(*) -— — —
EXP 1 -0.008740 -— — 0.0009

Covariance of Estimates

COVE INTERCEP EXP
INTERCEP 0.0047463101 -—
EXP -0.000154685 6.882844 E-6
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Descriptive Statistics

Mean Std. Deviation N
nWIN 0w | 1386.7667 509.46027 30
DY0ITOWN I2vN § 3.0000 1.31306 30

Model R
R Square | Adjusted R Square Std. Error of the Estimate
1].602: |.362 339 414.05503
a. Predictors: (Constant), number of students
b. Dependent Variable;rent
ANQVA®
Model Sum of Squares Df Mean Square F Sig.
1 Regression | 2726579.520 1 2726579.520 |15.904 .000*
Residual | 4800363.847 28 171441.566
Total | 7526943.367 29
a. Predictors: (Constant), number of students
b. Dependent Variable: rent
Coefficients?
Model Standardized
Unstandardized Coefficients Coefficients
B Std. Error Beta T Sig.
1 (Constant) | 686.207 191.244 3.588 .001
ooITLYN Javh | 233.520 58.556 602 3.988 .000
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T

tMYNY
tF-y T jhan

MRONNWAPIM Y, =a+ B X, + B,Z, + W, + B.S, +U, DTN TN (1

: NN
Analysis of Variance
Sum of Mean
Source DF Squares Square F Value Prob>F
Model ~  ----a- 646169.84 ~  mmmsmseces eeeeceaaas 0.0000
Error = esssee seeeessscss | seeeceeeeees
C Total 203 646790.01
Root MSE =~ ==sseecenaa- R-square =  ssssseceeaaa-
Dep Mean 178.6645 Adj R-sq 0.999022
C.V. 0.988075
Parameter Estimates
Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 5.067731 0.456604 11.09874 0.0000
X 1 eeeeeeeeeeaas 0.042711 22.84485 0.0000
Z 1 3.005385 0.008679 346.2721 0.0000
W 1 -5.029101 0.073149 = seseeccceaaa- 0.0000
S 1 8.974106 0.029075 308.6485 0.0000

L0991 DMONN OMINN NN DOYN . N
.0.05 5w MpPN2M NNIAIPTA 1PN HTINN ONN .2
.0.01 5¥ MPN2M NNI2IPTA DTN POMDIT W MNYN DR .)
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2999 T~y Wald jhan

MRONNWIAPIM Y, =a+ B X, + B,Z, + BN, + B.S, +U, 57NN TN (3

:TININ
Analysis of Variance
Sum of Mean
Source DF Squares Square F Value Prob>F
Model 4 646169.84 161542.46 51835.84 0.0000
Error 199 620.1683 3.1164236
C Total 203 646790.01
Root MSE 1.7653395 R-square 0.999041
Dep Mean 178.6645 Adj R-sq 0.999022
C.V. 0.988075
Parameter Estimates
Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 5.067731 0.456604 11.09874 0.0000
X 1 0.975736 0.042711 22.84485 0.0000
z 1 3.005385 0.008679 346.2721 0.0000
W 1 -5.029101 0.073149 -68.75141 0.0000
S 1 8.974106 0.029075 308.6485 0.0000

,Z TINYN DY TN 359 NN S INVN DY Y DY NYavnm ¥ NIYYNN NNOWIN
.5 NN TMNN YD)

TDANN NIYWN XN N
PTAND TN INMNRY 22NN DTN NN .2
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GOOL
Analysis of Variance
Sum of Mean
Source DF Squares Square F Value
Model 2 646166.01 323083.01
Error 201 623.9983 3.104469
C Total 203 646790.01
Root MSE 1.7619504 R-square 0.999035
Dep Mean 173.6645 Adj R-sq 0.999026
C.v. 1.0145714
Parameter Estimates
Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0
X 1 0.978491 0.036399 26.88240
Z+3S 1 2.999995 0.003669 817.6080
W 1 -5.043109 0.071218 -70.81249

Prob>F

Prob>|T|
0.0000
0.0000
0.0000

\WALD Yy »0D000N NX AVN .)

171202 NN NNNA W WIN NXITNND .7
TDONN NIYWN NN D2APN IN ONYT ONXN .1
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MV MAOPYN 42 5y DMIN) IDONXI NIINNMN NONPNA NN TN N DY (4
.C,=a+ B, ‘W, +£,-B+u, :ININ NIXNWNN NTHNN 2007
: 977N INNWNN DY NTNRNND NIRNIN PND

Analysis of Variance

Sum of Mean
Source DF Squares Square  F Value Prob>F
Model === eeeseeses eeeesess seesees eeeeeees
Error mem meeeeeees 52968
C Total - eeeeeeeas

Parameter Estimates

Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 -107.226 - e e
W 1 0743 -
P 1 0561 -

Covariance of Estimates

cov INTERCEP W P
INTERCEP  —eeemen

W e 0.0046 -0.0090
P -0.0090 0.016

1Y NDIINN TINND TIIXY TPNWN OVINY NIYYNN DX PITAY Mn Sy
: ININ NRNWNHN D DTN, )PNN TINN TIIXD WD 1OV

A2 PpYN OHY NOONN "N =Y, :IWNRD ,C, =a+ B, Y, +U,

.ESS =0.4566 :9apnn
.D277 >N NIYVNN NXIPTA
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¥

:0501 )90

95 JDY NDION DY MINPNAD M2 PPN 500 YW NOINNN X TAX PN (5
.EXPENSE, =a + - INCOME, +Uu, :NMYWNHN

.DOPY ORI *-t-N AN PYN DY NONNN - EXPENSE,

.DHYPY YN *-t-N AN PYN DY NDIONN - INCOME,
: N2 VYN HAPNN NPONRIPN NMININN DI NN MNMPN NPRIPNN MYINN

Analysis of Variance

Sum of Mean

Source DF Squares Square F Value Prob>F
Model 1 2013.105 2013.105 6495.745  0.0000
Error 498 154.3358 0.3099112
C Total 499 2167.441

Root MSE 0.556697 R-square 0.928794

Dep Mean 3.990208 Adj R-sq 0.928651

C.V. 13.95157

Parameter Estimates

Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 0.041995 0.054951 0.764236 0.4451
INCOME 1 0.713503 0.008853 80.59618 0.0000

F YN0 7Y DTN MPNAM NP> Ta0 Pvalue ynn .
100NN 7Y 920N NOINNT MNWN HINK NN
112 PWN OV PNINNNN NIINND YTNIN NN
1PN N YTOIN DN

@ 1000 95 By » NIYWNN DX PITAD IPINN DO0N IPNN MY DY .
AN TN NXIN D NIWYNN TN, 700 VIAN TN NDIDN DYDY
PVITOVINN NIWYNN NN DIND NIWYN NN NOI .1 700-1

1MIYVNN NPYTIAD tOYVDMOLON NN
IYVNN NPYT25 WALD »ODLL0N NN 3
D5 5¥ N5YINND @ 1000 POIND ¥ 1), 001N MYL NNMN D 99NN .N
;A PYN
JYTOIMIND /7 POIND /19D @ -0 TOIND NN DYTHIN NN i

b S SRR 4

.
—t
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VTN NS 7 1193 KD 7 )19 : R IN MVYN NADINN  .iv

VYN NYAUN NN D) NOMINNN NMONPNAY POIND W 1 YO IPINN

TOVN 1M1 (SAVINGS ) oW P1OONN NIIDIND 2070 NP2 PYN DY Iy
.DIPY 20N 1N DMNMN MITO NV .(NE) 1D v

:INNYNN DX TANX IPIND

, EXPENSE, = a + 3,- INCOME, + f3, - SAVINGS, + £3, - NE, +U,

121 NN NMYLN HY NPLON MW DD D SV

NDY 1123 WTNN D TINNW) 1NN DY MYVLN NPYTAD DIRN NN NN .0
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$HA0 MAIVN
N (1
Analysis of Variance
Sum of Mean
Source DF Squares Square F Value Prob>F
Model 4 646169.84 161542.46 51835.84 0.0000
Error 199 620.1683 3.1164236
C Total 203 646790.01
Root MSE 1.7653395 R-square 0.999041
Dep Mean 178.6645 Adj R-sq 0.999022
C.V. 0.988075
Parameter Estimates
Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 5.067731 0.456604 11.09874 0.0000
X 1 0.975736 0.042711 22.84485 0.0000
z 1 3.005385 0.008679 346.2721 0.0000
W 1 -5.029101 0.073149 -68.75141 0.0000
S 1 8.974106 0.029075 308.6485 0.0000
SO MTY W L) SO MTY W A
TV (2
Y, =5=8X,+ 2, (Zt +38t)+ﬁ’WV\/t +Uu, .2 Hy:a=5, B, =34, . X (3
~199 o0, 2 : 7N T .WALD,, =0.6145 )
.DYapn .N

SJI9 YTY PN t-Y WALD ynan oy npd>Ta (4

ND T .a=0.04195 .) .92% .2 .PF=0.000 .8 (5
.WALD,, =2.505 .} .1, =1.583 ) .H,:3=0.70,H,:3>0.70 .n
)0 ND v 123 N i )20 i 220N
.WALD,,, =68.32 .» .H,:8,=5,=0,H,:OTHERWISE .0

Hy:B,=2-8,, B, =06 .
W, = SAVINGS, +2-NE, , Z, = EXPENCE, —0.6- INCOME, .2’
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18 299 GWL LM aTall%]

:LM jnan

P9

DYDNDN DPADN DOINWN IN MINYNI DNRN DOPTIA NN (LM) 73379 %9915 1nana
5719 0"VINYI

s NONTO

: (UNRESTRICTED) 0’1201 0MNYN 4 Y9191 Y111 1D vwov N)

Ny =a+ BXy + BoXo + BoXg + BiXy,

)9 57192 YHNY DN OMVINDI DN YD DINMVLI NN DMNIYNIN DMIYN 2D
.DOXMVA KD NNIN DININND DINIYN

H,:3,=4,=0
' H: oTHERWISE Y7
Y, =a+BX, + BoXy :(RESTRICTED) 22a0nn Y1
PN NMVON NN MANN DI NAY 0DIAPNI DANNN ITINN X DTN LM 1nana
Y, =Y, =4, :PoWIN
T)12Y PONIN IPN NMVON NN NI DI NAY YN NMDINT NN DX TNIN NYD
=8y + 0%y + Oy Xop + 0¥y, + 5, X, + @, : TPONN DD

LM__ = RZ-T (M9XNN 9901 * 931yN N0 OY R?) :>0D0LLDN 1IWIN

stat

AH,-am>2nn'on = m) Hy DN N LM, > 72 : DN :1y191 995

92D IOY e

(Pvalu -m t 29y ,mVaN) DXTTIN DI — HTIND DXDNN OINWNN NAY
N9 NON DTN DY IYND DN YN IO
NPDIINONY P2 DY DN OXTTHN — DTN DMNIM»PN DINWHN NIY
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18 299 LM Tabla
:MYNY
:(UNRESTRICTED) ©>7°201 D)NwN 4 55100 5T m oy (1
Ny =a+ Xy + ByXo + BiXa + BiXy
UNRESTRICTED
Dependent variable: Y
Analysis of Variance
Sum of Mean

Source DF Squares Square F Value Prob>F
Model @~  seee-- 646169.84 3 | ceccsesccces | scsccesaaas 0.0000
Emor = eeeee- 620.17
C Total 203 646790.01

ROOt MSE =~ ===wes R-square @ ~ se=e-

Dep Mean cone AdjRsq @ eee--

CV. e

Parameter Estimates
Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 5.067731 0.456604 11.09874 0.0000
X1 1 0.975726 0.042711 22.84485 0.0000
X2 1 3.005385 0.008679 346.2721 0.0000
X3 1 -5.029101 0.073149 -68.75146 0.0000
X4 1 8.974106 0.029075 308.6485 0.0000
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RESTRICTED
Dependent variable: Y

Analysis of Variance

Sum of Mean

Source DF Squares Square F Value Prob=F
Model ~ seeee- 646001.81
Error  eeeees 788.2
C Total 203 646790.01

Root MSE ~ ===s-ennn R-square  ==---

Dep Mean ~  <-=------ AdjRsq = =----

CV.  emeeeeees

Parameter Estimates
Parameter Standard T for HO:

Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 7.067731 0.656604 10.76406 0.0000
X1 1 26.36455 0.756627 34.84485 0.0000
x2 1 29.58626 0.076993 384.2721 0.0000

MY NMeNI
Dependent variable :RES
Analysis of Variance
Sum of Mean

Source DF Squares Square FValue  Prob>F

Model @ = =eese- 646169.84 e — 0.0000

Error  eeeee- 620.17

C Total 203 6546790.01
Root MSE = ===ce=ce= R-square 0.213
Dep Mean ~  ===ccseee Adj R-sq smsssns

XY T ——
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LN Tabla

Parameter Estimates

Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 5.9608892 0.776604 7.675584 0.0000
X1 1 1.2077723 0.978845 1.233875 0.8455
X2 1 0.4840697 0.886754 0.545889 0.9976
X3 1 -5.029101 0.073149 -68.75146 0.0000
X4 1 8.974106 0.029075 308.6485 0.0000

DTIIY YVIMDI DXADNN DNINWNN I TAN MNY ¥ MYLN NN 7T .

.07 ONVa
15715 YVIMNDT DXADNN DINVNN I NN

12 9WPN DX N U R : MRXNWHN WYY Pa DIWPN NN 11100
.LM jn2m WALD ynan

YAt = Bo +B1X1t +ﬁ2X2t +:é3X3t +B4X4t +\7t U

\ft =, + X, + XX, +0, R

A, = 8, +8,X, +OyXoy + 0¥y + 5, X, + D, : Y

.LM

w TN (R-Y U) MNMWURIN MIXNWHNONY NN INNY T
WALD_,, NN (77Y7 10X) NNINNAD ARNYHRA NNYIINNY .

J

$HYA0 MIAVYDN

S99 vty v WALD ynam LM ypan .x- (1
.pt[; = ptﬁ =0.00 .2

U=R+9Y .1 )
.ESSu=ESSy .ii
.ESSr=TSSy .iii
‘R2_q FESS_, ESS, ESS-ESS,
TSS ESS, ESS,
LM, =43.489 .7
\WALD_ . =26.962 .n

stat
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SY0IMDI NINYN VLNV .2
Yo =a+ BXy + BoXo & DOTINRN DTINN OWUNd

Y, =a+ B, +& : OMYvLN) TNIN DTINN
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D9012990 MNMYY TN | o -5 1IN B9 1N
01
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X,=0
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The REG Procedure
Model: MODEL1l
Dependent Variable: num num
Number of Observations Read 344
Number of Observations Used 344
Analysis of Variance
Sum of Mean
Source Squares Square F Value Pr > F
Model 4700.81174 4700.81174 89.12 <.0001
Error 342 18039 52.74684
Corrected Total 343 22740
Root MSE 7.26270 R-Square 0.2067
Dependent Mean 5.10465 Adj R-Sq 0.2044
Coeff Var 142.27617
Parameter Estimates
Parameter Standard
Variable DF Estimate Error t Value Pr > |t]|
Intercept 1 1.55289 0.54303 2.86 0.0045
avgd 1 0.02098 0.00222 9.44 <.0001
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Source

Model

Error

Corrected Total

Variable DF
Intercept 1
avgd 1

$1253 0979 NI 0IWraD - (2) INNYWYUN
The REG Procedure
Model: MODEL1l

Dependent Variable: num num

Number of Observations Read 410

Number of Observations Used 410

Analysis of Variance

Sum of Mean
Squares Square F Value Pr > F
971.99073 971.99073 145.83 <.0001

2719.34830 6.66507

3691.33902
Root MSE 2.58168 R-Square 0.2633
Dependent Mean 1.38780 Adj R-Sq 0.2615
Coeff Var 186.02612

Parameter Estimates

Parameter Standard

Estimate Error t Value Pr > |t]|
0.14978 0.16360 0.92 0.3605
0.02877 0.00238 12.08 <.0001
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(0790 99) V9N M0 MY - (3) INNIWYN
The REG Procedure

Model: MODEL1l

Dependent Variable: num num
Number of Observations Read 754
Number of Observations Used 754
Analysis of Variance
Sum of Mean
Source DF Squares Square F Value Pr > F
Model 1 8052.00804 8052.00804 288.84 <.0001
Error 752 20964 27.87730
Corrected Total 753 29016
Root MSE 5.27990 R-Square 0.2775
Dependent Mean 3.08355 Adj R-Sq 0.2765
Coeff Var 171.22758
Parameter Estimates
Parameter Standard
Variable DF Estimate Error t Value Pr > |t]|
Intercept 1 0.73903 0.23665 3.12 0.0019
avgd 1 0.02330 0.00137 17.00 <.0001
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The REG Procedure
Model: MODEL1l
Dependent Variable: num num
Number of Observations Read 754
Number of Observations Used 754
Analysis of Variance
Sum of Mean
Source DF Squares Square F Value Pr > F
Model 3 8256.966 2752.322 99.44 <.0001
Error 750 20759 27.678
Corrected Total 753 29016
Root MSE 5.26102 R-Square 0.2846
Dependent Mean 3.08355 Adj R-Sq 0.2817
Coeff Var 170.61553
Parameter Estimates
Parameter Standard
Variable Estimate Error t Value Pr > |t]|
Intercept 0.14978 0.33340 0.45 0.6534
type 0.0067
avgd <.0001
avgdtype 0.1283
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INYIMOLP XNYN TN’ OY *XNIIN MINYN

:DYNAN DXPYON DY MY (5
NP 2NN PAOINYNNNN NN DTN WY D MYV NNYVIN X
1YV NPYTAD DANND NIWYNOINN i
.MYLN NN PYITAY 1N DNIHTY DMVDOVVLD DN NIV IVIY il

MPPN NN DY MYAVNRI TINY YNV P W 2 Myvn NNoVIN .2
N0 + 9NN, DIAN + PP OINONNNN

1MYVLN NPYTAD DR NWYN O i
VA9 TOIRNNN PVDXVVLON INANN NN i

10N OINYN MY NaY T Nanvn

75WN N0 DY (EXP) 19001 (127 ,7NW) ¥ ,NDOWN W Myavn pTapn (6
:NPOSN 306 12 0X1H2 (In(Y))
n(Y), =, + D, +,D, + a,D; + BEXR + B,EXP? +u,
DU N - In(Y)
APON NIV - EXP
APINNX 0-1) 1M NYIWN YY1 O NNY NAY 1 TN IR DApNn - D,
ANINN 0-1) 1D NYOWN OPOYA D NNY NAY 1 TN NN Dapn - D,

ADINNX 0-3) NM2) NYIWN YDA D20 NIY 1 TIVN NN DaApnN - D,
£1912 1292 NI NPONVIN NRNYN NTNX MNNIN

Analysis of Variance

Sum of Mean
Source DF Squares Square F Value Pr > F
Model 5 0 mmmmmmme mmmmee mmemmee e
Error 300 140 0 e
Corrected Total 305 210
Root MSE ~ —=—==—-- R-Square = -------
Dependent Mean = =  ------- Adj R-Sq = ------—-
Coeff var = 00————---
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Parameter Estimates

Parameter Standard
Variable DF Estimate Error t Value Pr > |t|
Intercept ke e bl bt 60.84 0.00
D1 1 emmeee—— mmme—e—— -3.20 0.00
D2 1 mmee——— e -5.56 0.00
D3 1 e mmme—e—— 7.23 0.00
EXP 1 meeme—— mmmme——— 8.11 0.00
EXP? i -7.45 0.00

2y NNT PPOIN IRNYNIN 2D N
NYTY 11 KD /193 Ko/ND) : 0”20 DNNY

YD YWD PR 1919 NYOVN DY DOVIN 1992 2D MYLN NX PYTa
.D%)25 292 NYOWN MIYOVN PR YD MYLN NX PIT2
MYOUNY YIX P2 PIPRIVIN PN D MYLN NPYTAD DINN NIYWN SN
\WALD n2n y¥12 OTPN PYON DY NIYYNN NpdTa0 .
: 11PN DIND NIYYN NN NONINN MONIN
Ly =Vt NtV Ly F Yy Y LV
10°Z-N 0NN
.R?=0.33 Y2000 YTmav N DX MIYYNN I 7172 )
:INNYNN NN TPNPNRN IRNYNN NN DIPN TININRD VONN IPIND 3
IN(Y), =2+ A4S+ 4LE+4,(S-E)+5,EXP+5,EXP? +
:IUND
.(0225) NINX 0-Y ONNY MY 1 TN NN JIPN S

(N2 NYOWN) NINX 0-) N NYOWN NAY 1 TN NN DApN E
10971 NV DY DINTPNN P WP NN

: INNVYNN NN IPIND TINN’ ON .N
MYV AN ONN L In(Y), =4+ A4S + LE + S,EXP +5,EXP® +
(13- 17 ©9PY02 1Y) POIMNMDT MNWYN NVNYN DY MINPIPNID

O 0 U

J
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: NN IRNWYNN 295 NTIAYN NOIIN DY 1P ITHN ,NDOUN MYaWn NpTa mpin (7
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Y0 MAVYD

O MTY W LT RS 1,043 .2 W =7971 .8 (1

SO MTY WD
T MmTYy Y (2
JOoMmTY Y (3
4713 ONTMNWN ,3-12, 1:CHOW Jnan , 7o mTy vw .8 (4
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The REG Procedure
Model: MODEL1
Dependent Variable: y

Number of Observations Read 16
Number of Observations Used 16

Analysis of Variance

Sum of Mean
Source DF Squares Square F Value Pr > F
Model
Error 14 166452.9
Corrected Total
(2) nxYWn
The REG Procedure
Model: MODEL1l
Dependent Variable: y
Number of Observations Read 16
Number of Observations Used 16
Analysis of Variance
Sum of Mean
Source DF Squares Square F Value Pr > F
Model
Error 14 2934638

Corrected Total
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The REG Procedure
Model: MODEL1l

Dependent Variable: [?ESZ
Number of Observations Read 48
Number of Observations Used 48

Analysis of Variance

Sum of Mean
Source DF Squares Square F Value Pr > F
Model
Error
Corrected Total
Root MSE R-Square 0.390763
Dependent Mean Adj R-Sq
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Dependent Variable:
Number of Observations Read 20
Number of Observations Used 20

Analysis of Variance

Sum of Mean
Source DF Squares Square F Value Pr > F
Model
Error

Corrected Total
Root MSE R-Square 0.08B6942

Dependent Mean Adj R-Sg

Parameter Estimates
Parameter Standard
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TABLE 12 Cutoff Points for the Distribution of the Durbin-Watson Test Statistic
Let d,, be the number such that P(d < d,) = a, where the random variable d has the distribution of the Durbin-Watson statistic under the null hypoth-

esis of no autocorrelation in the regression errors. For probabilities o = .05 and o = .01, the tables show, for numbers of independent variables, K, val-
ues d; and dy, such that d; < d,, < d;, for numbers n of observations.

=05
n K
1 2 3 4 5

d; dy d dy d dy d dy d dy

15 1.08 1.36 0.95 1.54 0.82 1.75 0.69 1.97 0.56 221
16 1.10 137 0.98 1.54 0.86 1.73 0.74 1.93 0.62 215
17 1.13 1.38 1.02 1.54 0.90 1.71 0.78 1.90 0.67 2.10
18 1.16 1.39 1.05 153 0.93 1.69 1.82 1.87 0.71 2.06
19 | 1.18 1.40 1.08 1.53 0.97 1.68 0.86 1.85 0.75 2.02
20 1.20 1.41 1.10 1.54 1.00 1.68 0.90 1.83 0.79 1.99
21 1.22 1.42 1.13 1.54 1.03 1.67 0.93 1.81 0.83 1.96
22 1.24 1.43 1.15 1.54 1.05 1.66 0.96 1.80 0.86 1.94
23 1.26 1.44 1.17 1.54 1.08 1.66 0.99 1.79 0.90 1.92
24 1.27 1.45 1.19 1.55 1.10 1.66 1.01 1.78 0.93 1.90
25 1.29 1.45 1.21 1.55 1.12 1.66 1.04 1.77 0.95 1.89
26 1.30 1.46 1.22 1.55 1.14 1.65 1.06 1.76 0.98 1.88
27 1.32 1.47 1.24 1.56 1.16 1.65 1.08 1.76 1.01 1.86
28 1.33 1.48 1.26 1.56 1.18 1.65 1.10 1.75 1.03 1.85
29 1.34 1.48 1.27 1.56 1.20 1.65 1.12 1.74 1.05 1.84
30 1.35 1.49 1.28 1.57 1.21 1.65 1.14 1.74 1.07 1.83
31 1.36 1.50 1.30 1.57 1.23 1.65 1.16 1.74 1.09 1.83
32 1.37 1.50 e 157 1.24 1.65 1.18 573 1.11 1.82
33 1.38 1.51 1.32 1.58 1.26 1.65 1.19 1.73 1.13 1.81
34 1.39 1.51 133 1.58 1.27 1.65 1.21 1.73 1.15 1.81
35 1.40 1:52 1.34 1.58 1.28 1.65 1.22 1.73 1.16 1.80
36 1.41 1.52 1:35 1.59 1.29 1.65 1.24 1.73 1.18 1.80
37 1.42 153 1.36 1:59. 1.31 1.66 1.25 1.72 1.19 1.80
38 1.43 1.54 1.37 1.59 1.32 1.66 1.26 1.72 12} 1.79
39 1.43 1.54 | 1.38 1.60 1.33 1.66 1.27 1.72 1.22 1.79
40 1.44 1.54 1.39 1.60 1.34 1.66 1.29 1.72 1.23 1.79
45 1.48 157 1.43 1.62 1.38 1.67 1.34 1.72 1.29 1.78
50 1.50 1.59 1.46 1.63 1.42 1.67 1.38 172 1.34 1.77
55 1.53 1.60 1.49 1.64 1.45 1.68 1.41 1.72 1.38 1.77
60 1.55 1.62 1.51 1.65 1.48 1.69 1.44 1.73 1.41 1.77
65 1.57 1.63 1.54 1.66 1.50 1.70 1.47 1.73 1.44 1.77
70 1.58 1.64 1.55 1.67 1.52 1.70 1.49 1.74 1.46 1.77
75 1.60 1.65 1357 1.68 1.54 171 1.51 1.74 1.49 1.77
80 1.61 1.66 1.59 1.69 1.56 1:72 1.53 1.74 1.51 177

85 1.62 1.67 1.60 1.70 1.57 1.72 1.55 L.75 1.52 1.7
90 1.63 1.68 1.61 1.70 1.59 173 1.57 1.75 1.54 1.78
95 1.64 1.69 1.62 1.71 1.60 1.73 1.58 175 1.56 1.78
100 1.65 1.69 1.63 1.72 1.61 1.74 1.59 1.76 1.57 1.78

176 www.gool.co.il



25 ;—Jﬂﬁ GWL binmmiwEmbNhnl])

Y, =a+ X, +¢
U = pu, té

JPONIP MIPN NYIN - U,
DN T =100
u, =0.9u,,

d, =1.57

d, =1.65
159 S MPN2IN NNI2 OXNITO DOXNND DMP ONN

SN YTMIN (3

:LM ynan

(YN DY MINPNDD 123D DY N0 PNN N — NPTIPN RONTN NIy (@
.CLOSE, =a + S-TIME +u,
LM jn2n mysnNa YWD 9T0N YNITO DRNND HY INDPP NN JN2)
U =7 +7, TIME, + p-U_ +& YN 10N DN TINDN)
2122PNNY NTNRN NINSIN

Dependent variable: RES

Analysis of Variance

Mean Sum of
F Value Prob>F Square Squares DF Source
2 Model
— 150 Error
—_— 152 C Total
0.855 R-square ------ Root MSE
------ Adj R-sq ==== Dep Mean
----- C.V.
Parameter Estimates
Parameter

Estimate DF Variable
-.000096 1 INTERCEP
1.16331E-05 1 TIME
0.927172 1 RES1

DNITO OXNN OMP OXRD .N
ITHNIN YNITON OXNNN DY IDWINN A
IMDIVIIND dXNITON ORNNN OV INPI I )
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909701 OXNNN PPN

ITON ONVTO ORNND OYP Y, =a + X, +U, : 9T NN VITIVD (5
NN TINND DIPNA PN U, =0.7U, , +&, :DPPNAY T NPINYI NYNXI
Y, =07V, =a(1-0.7)+ S( X, —0.7X ;) +U, DTN AN TAN >NPNRD 21NN

ANITO OXRNN OMP R WTINN DTN D WO VITIVON
NYTY 1N KD/ NI KD/ NND) 1 VITIVON NIYV

SR DY IXPNAD 712D DV NIND NN NN DY RONTH OY v (6
.CLOSE, =a + S -TIME +u,

.DMINIA YR ATON ONITO DXNND OMP 2D N4
1912 NN NYKRI ITON MOINNVIX NVIWIA NTNNRN NMIRNIN

Parameter Estimates

T for HO: Standard  Parameter
Prob=|T| Parameter=0 Error Estimate DF Variable
1.333 1 INTERCEP
-0.0006 1 TIME
0.000 0.927 1 (DHAR
Durbin-Watson D 2.235

L INATON DRNNN NMYD NN DNXNIPTA N
IN2N INDNN D NANN NIIDN NN NTIXD IXNYNN NN .2

: 0502 HYNIN

T=48) 1997 12087 TY 1994 TN’ NNPND NIIXND NOIIN PAY IWPN THNY - (7
.C,=a+ Y, +u, N DTN
U= U+ U, + Pl & 2 RID NDNN WP DPPNN DXN PITAY 1D
U, =70, + 7,0, + 70,5+ 7Y, + o : ININ IRIWNND DTHND
19N NI NTRNRD NINSIN
Depended Variable: RES

Parameter Estimates

Parameter Standard T for HO:
Variable DF Estimate Error Parameter=0 Prob>|T|
INTERCEP 1 -54.709 710.85 -0.076 0.939
RESID1 1 0.705 0.152 4.631 0.000
RESID2 1 -0.0066 0.188 -0.035 0.972
RESID3 1 -0.337 0.167 -2.012 0.051
Y 1 0.0027 0.032 0.085 0.932

Durbin-Watson D 1.954
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.R*=0.479 :>5 9012 )M

: NPYTAD NTYN DD VO NN MO N
£ NN O DY
. SN MIWYNN
: (17901 NRXIN 1NIWI) 1PN N2HY PVLDVLVLON ST
: N NOAPNNN MPONN

AV PN YTNN THNI DN SYIOY ITON YNITO DRNND DMP 2D NNINA
LOIPNINY YIPIP DV DNVIYS DRNNA NIINND NOIDNN
1912 INXIN NTNIRD MRNIN

Depended Variable:C

Parameter Estimates

:T for HO Standard Parameter
| Error Parameter=0 Prob>|T Estimate DF Variable
1128.38 -1.864 0.069 -2103.53 1 INTERCEP
0.0510 14.086 0.000 0.71944 1 Y
AR(1) 1 0.7070 0.1525 4.634 0.000
AR(2) 1 -0.0064 0.1889 -0.034 0.972
AR(3) 1 -0.3282 0.1669 -1.966 0.0562
Durbin-Watson D 1.954

MDD NOIYD NVNRYNRD MPINND IRNWNN IR INYI .2

9PN MOOVY VPN NNIPY X TINND N8I PN (8
(MY1aY 52) DY 3 TIIND DMWY DINNI IMVID
:)20)
£ 312¥2 17150W NYPRD NDIVN YDV 190N - Y,
A ¥12W3 1100v DYDY0ION YW $-2 YXIIN PHN - p,
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NN 2N NI PYRI ITON DM ONITO DRNN OPP ¥ NIYWNN NP> Ta0
U =y, +7,INP+y, INP_ +pU_ +V, :7PDININ NN YN 190 INKDY G, Y7y
.0.282 NI 1 PO NINN 20NN OTPN

.0.05 Hv 1792 NNIN N2 NIYYNN NN NDI N
JIYRD ATON ONITO ORNND WY NN IPINN
.p=0.2,IAY,=7.3-0.2InR +0.4In P_, :92pnn Cochrane-Orcutt )3{P>N INND

.$500 17N DV HY YNINK NN YV NV YNV INND
.$400 DY NN MNAN NIN V1AW .00 6,185 1902) M1avN

17959 DYDYV NND A
DY TON DXNND DMP NONR DN OXN YIAPY NOIN OX IPIND

STIIRD POYY NADNN NRNVNN NN IV L)
.0.12-2 MMWN N2 OXNN HAPNN NIONN IRNWNA

10.05 SW n792 MPONN NN T
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