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6:9 M 5 M Y 179
19 295 39 495 595 69 79
XAa —0.1336 —0.6498 0.155 —0.1184 0.4686 0.4955 —0.03239
XA —0.3494 —0.5729 —0.2057 0.3961 0.1636 0.0242 —0.07069
XBa 0.1133 0.3253 0.0997 0.6377 0.3002 0.287 —0.2663
Xgp —0.1407 0.1812 —0.07263 0.632 0.116 —0.2173 0.05089
Xc 0.1683 0.6839 —0.06068 0.4963 —0.2544 —0.2565 —0.09727
Xp —0.7994 0.1051 —0.07291 0.006889 —0.1791 0.2545 —0.03246
Xg —0.8961 0.03446 —0.2541 0.05099 —0.1387 0.1513 —0.0194
XEm —0.8415 0.09644 —0.01959 0.1161 —0.004514 0.1458 0.1417
XEt —0.8777 0.272 0.04409 —0.01473 —0.1281 0.1571 —0.04929
XGm —0.4325 —0.2947 0.6336 0.3066 —0.03891 0.03625 0.2054
XGf —0.5403 —0.1502 0.6312 0.2489 —0.1758 —0.003017 0.1492
XH1 0.9109 —0.03857 0.05191 0.06843 —0.1966 0.0595 0.1404
XH2 —0.7367 —0.1762 —0.3069 —0.01082 0.2981 —0.1528 —0.1214
XH3 —0.8681 0.221 0.1859 —0.1048 0.06387 0.03628 —0.1268
Xim 0.2498 0.769 0.08048 —0.04843 0.4475 —0.02432 —0.005632
X1t —0.2483 0.8306 —0.07429 —0.08069 0.3128 0.1109 0.06383
X 0.7582 —0.2042 —0.1724 0.08933 0.0722 —0.1891 0.1416
XKm —0.8425 0.00113 0.1737 —0.01124 0.1646 —0.2007 0.1594
XK —0.8583 0.03867 0.2744 0.01561 0.1144 —0.05163 0.1257
XL —0.3608 —0.124 —0.474 0.238 —0.3287 0.2666 —0.08944
XM 0.4886 0.3935 0.2852 —0.1265 —0.1486 0.1986 —0.4768
XN —0.7807 0.2015 —0.1241 —0.1132 0.04476 0.09396 —0.1283
Xom —0.7064 —0.3277 —0.07095 —0.06641 0.05456 —0.3907 —0.2234
Xof —0.7104 —0.3043 0.0224 —0.03162 0.0493 —0.3242 —0.3822
Xp —0.8825 —0.1383 0.07548 —0.03894 —0.1334 —0.137 —0.1342
XQ 0.7174 —0.01673 0.3771 —0.08524 0.1791 —0.2308 —0.2606
XR —0.5908 0.4636 0.2382 —0.276 —0.2999 —0.0329 —0.002302
Xs 0.5974 —0.4192 0.2447 0.1329 —0.1829 0.1477 —0.3515
[A) 11.85 3.789 1.827 1.622 1.301 1.168 0.9505
M 0.4233 0.1353 0.06526 0.05793 0.04646 0.04172 0.03394
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7: 5 M Yy 8149
89 99 109 119 129 139 149
XAa 0.01614 0.03462 0.1298 —0.004449 —0.02215 —0.1302 0.03658
XAb 0.2431 —0.1766 0.2503 0.05245 0.03365 0.3004 —0.03967
XBa —0.2502 —0.2934 0.009901 —0.01389 —0.05348 —0.2296 0.08094
XBb 0.5774 0.2996 0.05458 —0.08224 —0.02055 —0.1589 —0.01883
Xc —0.1745 —0.1962 —0.1082 0.01364 0.01125 0.07457 0.01886
Xp 0.03086 —0.105 —0.1823 0.03925 0.1544 —0.05123 —0.3429
XE 0.01989 0.03168 —0.02626 0.1414 0.1086 —0.0105 0.09955
XEm 0.03074 0.1922 —0.1726 0.1664 0.1823 0.04398 0.235
Xgf 0.03704 0.08686 0.03495 0.1442 0.03915 0.02239 0.1511
XGm —0.1707 0.1742 —0.09527 —0.1702 0.01068 0.11 —0.0948
XGf —0.1151 0.136 0.06108 0.0762 —0.1717 0.03703 —0.05134
XH1 —0.01296 0.05251 0.1372 0.1828 0.1018 —0.1322 —0.06157
XH2 —0.03613 —0.04234 —0.2604 —0.1945 —0.004025 0.1632 0.003871
XH3 0.05377 —0.05016 0.001913 —0.1329 —0.1666 0.07601 0.09948
Xim —0.1177 0.2283 0.07946 0.04431 0.05104 0.1138 —0.08337
X1 —0.07324 0.1533 0.08306 0.2024 —0.03454 0.08427 —0.1044
X) —0.2096 0.1073 0.1256 —0.1788 0.3006 —0.0967 0.05601
XKm —0.07667 —0.146 0.1386 —0.08314 0.2015 —0.01756 —0.003807
XK f —0.01289 —0.1694 0.01309 0.01737 0.2469 —0.0104 0.001833
XL —0.3702 0.3208 0.2402 —0.1767 —0.04231 0.08444 0.004166
XM 0.1962 0.04045 0.2283 —0.1188 0.187 0.1311 —0.04331
XN 0.02432 0.1948 —0.1879 —0.2428 0.04585 —0.1787 —0.06415
Xom —0.1623 0.1439 0.0685 0.1787 —0.04656 —0.07945 0.02843
Xof —0.08697 0.1048 0.06151 0.1457 —0.02606 —0.1471 —0.1382
Xp —0.04054 —0.1161 0.227 0.02448 0.06456 —0.0253 —0.00901
XqQ —0.08782 0.141 —0.06958 —0.02119 0.07966 0.06531 0.1089
XR 0.1475 —0.08168 0.1686 —0.1715 —0.0463 —0.1197 0.1079
Xs 0.07488 0.1065 —0.2907 0.1038 0.1215 0.04643 0.03521
[A) 0.8522 0.7219 0.6299 0.4844 0.408 0.3946 0.3128
M 0.03043 0.02578 0.02250 0.0173 0.01457 0.01409 0.01117
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8: 9 M 5 M ¥ 15-219
159 165 175 185 199 209 215
XAa —0.002833 —0.01568 0.01869 0.01814 0.01008 0.02351 0.01909
Xap ~ —0.08002 0.224 —0.03934  —0.03064 —0.08574 —0.01592  —0.02751
XBa —0.03203 0.01093 0.05606 0.009791 —0.01255 —0.000613 —0.0007575
Xgp 0.1026 —0.08012 0.03832 0.02469 0.005923 —0.003615 0.02367
Xc —0.027 0.04365 —0.04446  —0.01977 0.03987 0.02328 0.002846
Xp 0.08394 0.02447 0.151 —0.0296 —0.09068 —0.09209 0.07937
Xg —0.05787 —0.06864 0.02771  —0.04144 —0.006756  —0.005052 —0.07851
XEm —0.08105 0.04315 0.1029 —0.0005691 0.02495 0.003669 —0.0355
XEt 0.01174 —0.04689 —0.0697 —0.05615 0.005816  —0.0993 0.06041
XGm —0.06593 0.09187 0.08781 0.09968 0.1593 —0.06877 —0.05206
Xgf  —0.1437 —0.1242 —0.05666  —0.1449 —0.163 0.07756 0.04294
XH1 —0.000693 0.08651 0.003763 —0.007012 0.01311 0.05224 —0.03773
XHp  —0.127 —0.1625 0.09389 0.05446 —0.05596 0.08804 0.003055
XH3 0.114 —0.0002463 —0.08971 —0.03666 0.02781 —0.1656 0.06035
Xim —0.01492 0.03894 —0.09077 0.1041 —0.04669 —0.0135 0.04343
X1t —0.03441 0.01343 0.0115 0.04398 —0.01666 0.004954  —0.04478
X} —0.1903 —0.05304 —0.03556 —0.01883 —0.08433 —0.1518 0.07059
XKm 0.1631 —0.0401 —0.0876 —0.0318 0.04387 0.1105 —0.01844
XK 0.1395 —0.05185 —0.05267 0.03372 —0.03011 0.08287 0.02818
XL 0.1985 —0.03366 0.01101 0.04272 —0.03612 0.05722  —0.007041
XM —0.1266 —0.109 0.07092 —0.08381 0.1169 0.06895 0.02853
XN —0.0908 0.2411 —0.1716 —0.1423 0.004474 0.0615 —0.04747
Xom  —0.03039 0.1646 0.1112 0.003419 0.07756 0.07811 0.1786
Xof  —0.06498 —0.1251 —0.04738 0.03696 —0.005111  —0.06059  —0.1361
Xp 0.002528 0.009644 —0.03343 0.07428 0.03084 —0.0934 —0.03756
Xq 0.2211 0.09327 0.1613 —0.126 —0.131 —0.04024  —0.08094
XR —0.09774 0.1179 0.09946 0.1858 —0.1565 0.04252  —0.0182
Xs 0.04827 0.01154 —0.1863 0.1797 —0.0635 0.03228 0.04186
@ 0.3032 0.2715 0.2163 0.1774 0.1542 0.1455 0.1023
M 0.01083 0.009696 0.007726 0.006336 0.005509 0.005195 0.003653
"h 10000 X o . ' 1000 . oan 3, “OM
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9:9 M 5 M Y 22-27 9
225 239 245 255 265 275
XAa —0.03504  —0.01968  —0.06805 0.0298 —0.09703 0.003108
Xab —0.03818 0.01671 001459  —0.006031 0.00856 0.00155
Xga 0.03035 0.01895 004231  —0.0125 0.05035 0.001071
Xap 002082  —0.005886 —0.01644  —0.003678 —0.006542  0.002641
Xc —0.05833  —0.02692  —0.06954 003127  —0.09976 0.002853
Xp 0.002624 0.002579 0.02651 001312 —0.02605  —0.002174
Xe 0.06044 004669  —0.05133  —007982  —0.01712 —0.1021
XEm —0.03002  —0.09166 0.08868 005782  —0.007527  0.01282
Xef —0.02321 0.1488 —0.04187 0.0419 0.01591 0.06204
Xgm  —0.01066 004881  —0.02321  —0.02465 0.009352  —0.003627
XGf 003868  —0.02861 0.008413 0004422  —0.003896 —0.004903
Xt 0.003141 002036  —0.007534 0.01752 0.005526  0.003342
Xi2 0.04141 002992  —0.02594 0.01949 0.003997  0.02589
XH3 —0.04205  —0.06062 003564  —0.0466 —0.01279  —0.02859
Xim 0.02428 0.03323 0.01733 0.0871 0.002851 —0.07125
Xt 001636  —0.04254  —0.02462  —0.1144 —0.009497  0.06761
X; —0.0185 —0.0156 —0.00181  —0.04572  —0.01175 0.01024
XKm 0.04757 0.06336 0.1009 —0.03153  —0.0624 0.01425
Xkt —0.1081 —0.05871  —0.09051  —0.003192 007866  —0.01114
XL —0.02656  —0.01588 0.005255 0.006849 0.008721  0.005069
XM —0.01152  —0.01602 0.0133 —0.005848 0.007339  —0.001862
XN 001755  —0.009514  —0.0217 0.006304 0.01566 0.009646
Xom 0.00405 0.003756  —0.005373  —0.03322 0.002556 —0.01163
Xof —0.1239 0.007261 0.03472 001834  —0.00395 0.0001094
Xp 0.1964 —0.07538  —0.04694 0.05718 0.006567  0.02261
X 0.027 001265  —0.03199  —0.001481  —0.008372  0.005544
XR —0.04107 0.02879 0007007 —0.01117  —0.02152  —0.0006609
Xs 0.0384 —0.002528 001697  —0.0477 —0.01497 0.01127
@ 0.09176 0.06065 0.05207 0.04821 0.03513 0.02701
M 0.003277 0.002166 0.00186 0.001722 0.001255  0.0009647
fl d 1 i £ 5 i ‘H 8 QA
£ ) ‘
12 "9 6 2] 5 o X QA X ‘
5 "9 LY R ‘
k © L m " k 9 M XY o) o
yi = o+ Bqa; + By + - - + Prak,i
X - ‘ "y " i O %n )
‘ i vy IS 'b L K L i

Var(y;) = BiVar(a; ) + - - - + B Var(ax i)

= BIA+ o+ BRAK
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# 10: EFERIT & B EIESHr OR5R

FTRTOERKIF R BRI FE I R D A
HeEE t i P {i HeEE t i P fii

e 1.49 236 <22 x10716 1.49 234.4 <22 x10716
B1ERIER 0.03329 18.1 <22 x10716 0.03329 17.98 <22 x10716
2 EEAEE —0.006886 —2.117 0.03585 —0.006886 —2.103 0.03702
W3 EENEE  —0.01164  —2.484 0.01404 —0.01164  —2.467 0.01463
A ERNEE —0.006841  —1.376 0.1707
5 EEAEE —0.02612 —4.705 0.00000559 —0.02612  —4.673 0.00000615
96 LA E 0.002552 04357  0.6637
W7 ERAEE —0.02266  —3.489 0.000632 —0.02266  —3.465 0.0006762
o 8 R 0.03305 4.819 0.00000342 0.03305 4.786 0.00000377
H9EENEE  —0.03152  —4.23 0.0000398 —0.03152  —4.201 0.0000434
10 BEOEE —0.02942  —3.688 0.0003119 —0.02942  —3.663 0.0003354
W11 EEAFER —0.0425 —4.673 0.00000641 —0.0425 —4.641 0.00000705
812 EAER 0.00681 0.6871 0.4931
18 B EE —0.02757 —2.736 0.006949 —0.02757  —2.717 0.007289
o514 EEAER —0.0148 —1.308 0.1929
815 B HEE —0.03372 —2.933 0.003869 —0.03372  —2.913 0.00408
16 XENHEA  —001543 —127 0.2062
917 BEAER —0.000311  —0.0228  0.9818
18 EMAEA 005159 3.432 0.0007674 0.05159 3.409 0.0008199
19 B HEE —0.02862  —1.775 0.07783
5520 ¥ EA 0.05493 3.309 0.001163 0.05493 3.287 0.001239
W21 EEAFE —0.05587  —2.822 0.005396 —0.05587  —2.803 0.005673
522 ERAMER 0.05665 2.71 0.00748 0.05665 2.692 0.00784
B 28 B EE —0.07202  —2.802 0.005735 —0.07202  —2.782 0.006026
824 EWRAEA —0.01709  —0.616 0.5388
5525 XA —0.05922  —2.054 0.04167 —0.05922  —2.04 0.04297

926 ERHEE —0.008117  —0.2403 0.8104
5527 ENEFM —0.06464  —1.678 0.09535
R2 0.7334 0.7297
AIC -874.8 -880.9
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ERELTVAEED, HAEREZREMHPLTVWAIERAREL LRI THEE VRS,
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5 fir I BRI F o AL REpFRE D R0 R C HAUHS REPEE D AL R B
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89 95 105 1195 135
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