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“Trades and Lots”    ΠΜΝΜ Ε.Θαλασσινός                                                             Δεκέμβριος 2007



ΜΙΑ ΕΡΓΑΣΙΑ ΓΙΑ «TRADES» ΚΑΙ «LOTS»

I.-   ΜΕΛΕΤΗ ΤΩΝ ΔΕΔΟΜΕΝΩΝ

ΤΗΣ «IMAREX»

ΓΙΑ ΤΗΝ ΠΕΡΙΟΔΟ Ιουλίου ’04-Σεπτεμβρίου ’07

και

II.- ΠΡOΒΛΕΨΗ για τον Οκτώβρη ‘07


Δεκέμβριος 2007

Αυτή η Εργασία ξεκίνησε και ολοκληρώθηκε στο διάστημα Νοεμβρίου-Δεκεμβρίου 2007

Για το μάθημα «Ποσοτικές Μέθοδοι στη Ναυτιλία και τις Μεταφορές»

Υπό τον Καθηγητή κ. Ε. Θαλασσινό


ΠΗΓΗ ΤΩΝ ΣΤΟΙΧΕΙΩΝ

Η πηγή των στοιχείων προς επεξεργασία είναι η IMAREX
Η IMAREX είναι μια εταιρεία Νορβηγική, η οποία ασχολείται με τη διαχείριση και ανάπτυξη χρηματοοικονομικών και χρηματιστηριακών προϊόντων και ειδικεύεται σε προϊόντα της μορφής αυτής που έχουν σχέση με τη Ναυτιλία και τις μεταφορές. 

Στη γρήγορα αυξανόμενη αγορά παραγώγων προϊόντων, η καινοτομία και η ανάπτυξη αγοράς είναι το κλειδί στη μελλοντική αύξηση.  Η IMAREX, μια παλιά εταιρεία του κλάδου, θέλει να είναι και ο ηγέτης στις καινοτόμες νέες αγορές προϊόντων. Δημοσιοποιεί τα αναγκαία στοιχεία ώστε να μπορέσει να είναι βασική πληροφοριών στον τομέα της και να συγκεντρώσει έτσι δημοσιότητα αλλά και αξιοπιστία, στοιχεία απαραίτητα για τον ρόλο που θέλει να αναλάβει. 

Το Group IMAREX έχει χτίσει επιτυχώς μια κεντρική αγορά για τα παράγωγα Ξηρού Φορτίου όσο και των Tanker ανοιχτής θαλάσσης ενώ πρόσφατα άρχισε να δραστηριοποιείται και στους τομείς του περιβάλλοντος, της ηλεκτρικής ενέργειας, και σε θέματα που έχουν σχέση τον άνθρακα και το πετρέλαιο.  

Το νομικό της καθεστώς διέπεται βασικά από τον Νορβηγικό Νόμο. 

Οι πελάτες της περιλαμβάνουν τις κορυφαίες παγκόσμιες τράπεζες, τις μεγάλες εταιρείες του πετρελαίου, τους πλοιοκτήτες και τις μεγάλες εταιρείες χαρτοφυλακίων. Έχει τα κεντρικά της γραφεία στο Όσλο, αλλά λειτουργεί μέσω παραρτημάτων στη Σινγκαπούρη, στο Λονδίνο, στο Χιούστον, στο Μπέργκεν, στη Ζυρίχη και το Στάβαντζερ.  

ΣΤΟΧΟΙ ΤΗΣ ΜΕΛΕΤΗΣ

Πήραμε στοιχεία από την IMAREX για τα παράγωγά της στο τομέα των Tanker κατά το διάστημα Ιουλίου 2005 μέχρι Σεπτέμβριο του 1007

Οι δύο «μεταβλητές» στις οποίες επικεντρώσαμε το ενδιαφέρον ήταν τα Trades και τα Lots, δηλαδή οι Εμπορικές Πράξεις, τα Συμβόλαια [Trades] και τα Φορτία [Lots]

Έχουμε δημοσιευμένο πίνακα με 39 ζεύγη Trades-Lots για το διάστημα των 39 μηνών από Ιούλιο 2004 μέχρι και τον Σεπτέμβριο του 2007

Με ποσοτικές μεθόδους προσπαθήσαμε να επεξεργαστούμε τα στοιχεία αυτά και να διαπιστώσουμε

· Αν σχετίζονται μεταξύ τους με μια αξιόπιστη σχέση στατιστικά σημαντική

· Να βγάλουμε συμπεράσματα για το είδος αυτής της σχέσης

· Να προβλέψουμε τα μεγέθη του Οκτωβρίου του 2007, του επόμενου δηλαδή μήνα.

ΜΕΣΑ

Χρησιμοποιήσαμε εκ των ποσοτικών μεθόδων τα εξής εργαλεία:

· Την ανάλυση απλής γραμμικής παλινδρόμησης για τη δημιουργία ενός γραμμικού μοντέλου με μία ανεξάρτητη μεταβλητή

· Την ανάλυση χρονολογικών σειρών και τη μέθοδο του Κινητού Μέσου 4ης τάξης για την πρόβλεψη των αποτελεσμάτων του Οκτωβρίου του 2007

· Τη συνάρτηση TREND του Excel, Windows για την πρόβλεψη επίσης των αποτελεσμάτων του μήνα Οκτωβρίου 2007

ΣΤΟΙΧΕΙΑ

Έχουμε τον παρακάτω πίνακα της IMAREX που εμφανίζει τις μηνιαίες συναλλαγές [trades] και τις ποσότητες [lots] που μεταφέρθηκαν με tankers 

Πίνακας 1

	 
	Lots [L]
	Time [H]
	Trades [T]

	Jul '04
	14799
	1
	444

	Aug '04
	11040
	2
	367

	Sep '04
	15350
	3
	434

	Oct '04
	29435
	4
	713

	Nov '04
	13305
	5
	391

	Dec '04
	12900
	6
	301

	Jan '05
	18190
	7
	573

	Feb '05
	10990
	8
	503

	Mar '05
	12207
	9
	517

	Apr '05
	7310
	10
	311

	May '05
	8890
	11
	353

	Jun '05
	9245
	12
	390

	Jul '05
	11826
	13
	337

	Aug '05
	13290
	14
	561

	Sep '05
	16080
	15
	688

	Oct '05
	8820
	16
	472

	Nov '05
	13710
	17
	690

	Dec '05
	5435
	18
	268

	Jan '06
	17005
	19
	809

	Feb '06
	6065
	20
	335

	Mar '06
	8105
	21
	503

	Apr '06
	7410
	22
	522

	May '06
	7740
	23
	545

	Jun '06
	8106
	24
	496

	Jul '06
	14005
	25
	686

	Aug '06
	21320
	26
	983

	Sep '06
	14050
	27
	721

	Oct '06
	16950
	28
	782

	Nov '06
	18205
	29
	820

	Dec '06
	9862
	30
	597

	Jan '07
	15480
	31
	894

	Feb '07
	14427
	32
	938

	Mar '07
	21367
	33
	1321

	Apr '07
	16315
	34
	1076

	May '07
	17325
	35
	1149

	Jun '07
	12030
	36
	818

	Jul '07
	14395
	37
	1055

	Aug '07
	15640
	38
	1087

	Sep '07
	9550
	39
	790

	 
	Lots
	Time
	Trades


Πηγή: 

IMAREX  Volume Statistics, Tanker Derivatives Trade Statistics

Τα στοιχεία είναι αναρτημένα στην ιστοσελίδα της IMAREX στην ηλεκτρονική διεύθυνση

imarex.com/home/volume_statistics/tanker_ffas

Όπως προαναφέραμε στόχος μας είναι η εξεύρεση σχέσεων μεταξύ των ανωτέρω δεδομένων και η πραγματοποίηση μιας αξιόπιστης πρόβλεψης για τον επόμενο μήνα 

Προκειμένου να πετύχουμε το στόχο , θα ακολουθήσουμε τρεις διαφορετικούς δρόμους.

· Ο πρώτος δρόμος είναι με τη χρήση παλινδρομικής ανάλυσης. (ΜΕΡΟΣ Ι)

· Ο δεύτερος είναι με πρόβλεψη η οποία θα χρησιμοποιήσει τα δεδομένα σαν χρονοσειρά. (ΜΕΡΟΣ ΙΙ)

· Θα χρησιμοποιήσουμε για την πρόβλεψη και τη συνάρτηση TREND των Excel Windows (ΜΕΡΟΣ ΙΙΙ)

· Θα εξάγουμε συμπεράσματα (ΜΕΡΟΣ IV)

ΜΕΡΟΣ Ι
ΑΝΑΛΥΣΗ ΠΑΛΙΝΔΡΟΜΗΣΗΣ

Ο γενικός τύπος της απλής γραμμικής παλινδρόμησης είναι   Y =α+ β1 X1 +β2 Χ2 + ε    

όπου α είναι ο Σταθερός Όρος, β1 και β2 είναι οι Κλίσεις και ε  είναι το σφάλμα που εκφράζει το απροσδιόριστο μέρος της εξαρτημένης μεταβλητής yi . Το σφάλμα θεωρείται συνήθως ότι έχει κανονική κατανομή. Τα x και y είναι οι δεδομένες ποσότητες από το εξεταζόμενο δείγμα (ή τον πληθυσμό) και α και β είναι οι άγνωστες παράμετροι [σταθερές] που υπολογίζονται με βάση τα δεδομένα. Οι τιμές των α και β μπορούν να εξευρεθούν με τη μέθοδο των ελαχίστων τετραγώνων (ή αλλιώς OLS). Η μέθοδος βρίσκει εκτιμήτριες 
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  για τα α, β1 και β2 , ελαχιστοποιώντας το άθροισμα τετραγώνων των σφαλμάτων για το δεδομένο σύνολο στοιχείων. Οι εκτιμήτριες γράφονται συχνά και με λατινικούς χαρακτήρες.

 Τα 
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 δίνονται από τους τύπους 
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όπου   
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  είναι ο μέσος όρος (μέσος) των τιμών Χ και  
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  είναι ο μέσος όρος των τιμών Υ.

Μόλις κατασκευαστεί ένα μοντέλο (μια εξίσωση) παλινδρόμησης είναι σημαντικό να επιβεβαιωθούν:  

α) O έλεγχος των παραμέτρων της εξίσωσης [του μοντέλου]. Ο έλεγχος περιλαμβάνει το R-square [R-τετράγωνο], αναλύσεις των υπολοίπων και κατασκευή ενός πίνακα ANOVA [Analysis Of Variation] 

β) Η στατιστική σημαντικότητα των παραμέτρων. Η στατιστική σημαντικότητα ελέγχεται από ένα f-test γενικού ελέγχου, που ακολουθείται από τα t-test των μεμονωμένων παραμέτρων 

Εκτίμηση των παραμέτρων 

Οι παράμετροι μιας εξίσωσης παλινδρόμησης μπορούν να υπολογιστούν με πολλούς τρόπους. Οι πιο συνηθισμένοι είναι: 

 · η μέθοδος των ελαχίστων τετραγώνων  

 · η μέθοδος μέγιστης πιθανοφάνειας και  

 · Μπεϋζιανές μέθοδοι 

Για μια εξίσωση με σφάλματα που ακολουθούν την κανονική κατανομή, οι μέθοδοι των ελαχίστων τετραγώνων και της μεγίστης πιθανοφάνειας συγκλίνουν (θεώρημα Gauss-Markov).

Τα μοντέλα παλινδρόμησης προβλέπουν μια αξία της μεταβλητής Υ  δεδομένων των γνωστών τιμών των  μεταβλητής Χ1 και Χ2 . 

Εάν η πρόβλεψη πρόκειται να γίνει μέσα στη σειρά των τιμών των μεταβλητών που χρησιμοποιούνται, το πρότυπο αυτό είναι γνωστό όπως  παρεμβολή. 

Εάν η πρόβλεψη πρόκειται να γίνει έξω από τη σειρά των στοιχείων που χρησιμοποιούνται για να κατασκευάσουν το πρότυπο είναι γνωστή όπως  η παρέκταση   και αυτή βέβαια είναι πιο επικίνδυνη. 

Η ανάλυση παλινδρόμησης εξαρτάται από ορισμένες προϋποθέσεις 

1. Οι εκτιμήτριες πρέπει να είναι γραμμικά ανεξάρτητες, δηλ. δεν πρέπει να είναι δυνατόν να εκφραστεί οποιοδήποτε εκτιμήτρια ως γραμμικός συνδυασμός άλλων

2. Τα σφάλματα πρέπει να ακολουθούν κανονική κατανομή και να είναι ανεξάρτητα

3. Η διακύμανση των σφαλμάτων πρέπει να είναι σταθερή [ίση με σ2 στην κανονική] 

Ιστορικά Στοιχεία

Να σημειώσουμε εδώ ότι μοντέλα όπως το εξεταζόμενο πρωτοεμφανίστηκαν πριν από 200 περίπου χρόνια.

Η πιο πρόωρη μορφή γραμμικής παλινδρόμησης ήταν η μέθοδος ελαχίστων τετραγώνων, η οποία δημοσιεύθηκε από τον Legendre το 1805,  και από το Gaus το 1809. Ο όρος "ελάχιστα Το Legendre και ο Gauss εφάρμοσαν και οι δυο στο πρόβλημα, του προσδιορισμού των τροχιών των αστρικών σωμάτων γύρω από τον Ήλιο με βάση τις αστρονομικές παρατηρήσεις. Ο Euler είχε δουλέψει πάνω το ίδιο πρόβλημα (1748) χωρίς επιτυχία. Ο Gauss δημοσίευσε μια περαιτέρω ανάπτυξη της θεωρίας των  ελαχίστων τετραγώνων το 1821, συμπεριλαμβανομένης μιας εκδοχής του θεωρήματος των Gauss-Markov.

Τα στοιχεία της Περιγραφικής Στατιστικής που αφορούν στις τιμές του Πίνακα 1 είναι τα εξής:

Πίνακας 2

	Lots [L]
	 
	
	Time [H]
	 
	
	Trades [T]
	 

	 
	
	
	
	
	
	
	 

	Mean
	13286,51
	
	Mean
	20,00
	
	Mean
	647,18

	Standard Error
	772,86
	
	Standard Error
	1,83
	
	Standard Error
	43,11

	Median
	13305,00
	
	Median
	20,00
	
	Median
	573,00

	Mode
	#N/A
	
	Mode
	#N/A
	
	Mode
	503,00

	Standard Deviation
	4826,53
	
	Standard Deviation
	11,40
	
	Standard Deviation
	269,20

	Sample Variance
	23295395,52
	
	Sample Variance
	130,00
	
	Sample Variance
	72469,36

	Kurtosis
	1,93
	
	Kurtosis
	-1,20
	
	Kurtosis
	-0,37

	Skewness
	0,90
	
	Skewness
	0,00
	
	Skewness
	0,64

	Range
	24000,00
	
	Range
	38,00
	
	Range
	1053,00

	Minimum
	5435,00
	
	Minimum
	1,00
	
	Minimum
	268,00

	Maximum
	29435,00
	
	Maximum
	39,00
	
	Maximum
	1321,00

	Sum
	518174,00
	
	Sum
	780,00
	
	Sum
	25240,00

	Count
	39,00
	
	Count
	39,00
	
	Count
	39,00

	Confidence Level(95,0%)
	1564,58
	
	Confidence Level(95,0%
	3,70
	
	Confidence Level(95,0%)
	87,26


Για την εύρεση των παραπάνω τιμών όπως και τα ποσοτικά στοιχεία που εμφανίζονται στους παρακάτω Πίνακες χρησιμοποιήθηκε το Excell των Windows 

Βλέπουμε ότι 

Για τη μεταβλητή T [Trades] ο Μέσος είναι  647,2, και η τυπική απόκλιση 269,2

Για τη μεταβλητή L [Lots] ο Μέσος είναι  13286,5 και η τυπική απόκλιση  4826,5

Για τη μεταβλητή H [Time] ο Μέσος είναι 20 και η τυπική απόκλιση 11,4
Ο συντελεστής μεταβλητότητας για τα δείγματα που διαθέτουμε είναι

Για την T [Trades]            
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Για την L [Lots]               
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Για την H [Time]               
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Τα δείγματα δεν είναι ομοιογενή αφού CVi >10% για  i = T, L, H
Οι συνδιακυμάνσεις δίνονται από τον παρακάτω Πίνακα

Πίνακας 3

	
	T
	L

	T
	70611,17
	

	L
	775310,55
	22698077,69


Πίνακας 4

Οι συσχετίσεις μεταξύ των μεταβλητών έχουν ως εξής:

	 
	Lots
	Time
	Trades

	Lots
	1
	
	

	Time
	0,05435414       
	1
	

	Trades
	0,61241306
	0,757519
	1


Οι συσχετίσεις δείχνουν ότι μεταξύ των μεταβλητών δεν υπάρχει μεγάλη συσχέτιση πράγμα που θα έδειχνε πολυσυγγραμμικότητα ούτε και είναι εντελώς ασυσχέτιστες όμως 

ΣΥΝΑΡΤΗΣΗ ΠΑΛΙΝΔΡΟΜΗΣΗΣ

Η συνάρτηση Παλινδρόμησης [απλό γραμμικό υπόδειγμα] είναι για τις ανεξάρτητες μεταβλητές Τ και Η και την εξαρτημένη μεταβλητή L η εξής:


[image: image13.wmf]µ
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Οι Στατιστικές τιμές για την παλινδρόμηση αυτή δίνονται από τον παρακάτω πίνακα

Πίνακας 5

	SUMMARY OUTPUT
	

	Regression Statistics

	Multiple R
	0,88

	R Square
	0,77

	Adjusted R Square
	0,76

	Standard Error
	2385,10

	Observations
	39,00


Η συνάρτησή μας έχει προβλεπτική ικανότητα περίπου 76% 

Οι γραφικές παραστάσεις των μεταβλητών L και Τ δείχνουν ότι υπάρχει μια συσχέτιση μεταξύ τους που αξίζει τον κόπο να ανιχνευτεί με τη βοήθεια μιας εξίσωσης παλινδρόμησης

Η μεταβλητή Τ είναι ακριβώς γραμμική παράσταση του χρόνου (Time)
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Η ANOVA ανάλυση της Διακύμανσης [ANalysis Of Variation] δίνει τα παρακάτω ποσοτικά στοιχεία σχετικά με τις Μεταβλητές, την Εκτιμήτρια και τα Υπόλοιπα [σφάλματα]

Πίνακας  6

6α
	ANOVA
	
	
	
	
	

	 
	df
	SS
	MS
	F
	Significance F

	Regression
	2,00
	680431227,71
	340215613,86
	59,81
	0,00

	Residual
	36,00
	204793802,03
	5688716,72
	
	

	Total
	38,00
	885225029,74
	 
	 
	 


Ο Πίνακας δείχνει ότι η επιλογή των ανεξάρτητων μεταβλητών Η και Τ είναι ικανοποιητική καθώς οι συσχετίσεις τους με την L είναι 0,05 και 0,6 αντίστοιχα [πίνακας 4] και το μοντέλο έχει συνολική F =59,81 [Πίνακας 6α] πολύ μεγάλο άρα ικανοποιητικό, και ακόμη η προβλεπτική του ικανότητα είναι γύρω στο 76% αφού R square adj. =0,76 

6β

Οι συντελεστές των ανεξάρτητων μεταβλητών και οι στατιστικές που τις συνοδέυουν παρουσιάζονται παρακάτω:

	 
	Coefficients
	Standard Error
	t Stat
	P-value

	Intercept
	5869,63
	1006,31
	5,83
	0,00

	Time
	-406,82
	51,98
	-7,83
	0,00

	Trades
	24,03
	2,20
	10,92
	0,00


Οι t statistics είναι αρκετά μεγάλες για όλες τις μεταβλητές και οι P-value πολύ μικρή άρα επιβεβαιώνουν την επιλογή της συνάρτησης.

Οι συντελεστές είναι 

α = 5869,63 ο σταθερός όρος

β1 =-406,82  ο συντελεστής της μεταβλητής Η

β2 =24,03 ο συντελεστής της μεταβλητής Τ

6γ

Τα διαστήματα εμπιστοσύνης είναι

	
	Lower 95%
	Upper 95%

	Intercept
	3828,74
	7910,52

	Time
	-512,25
	-301,40

	Trades
	19,57
	28,50


6γ

Η γραμμική εξίσωση παλινδρόμησης είναι:


[image: image16.wmf]µ

L=5869,63 - 406,82H + 24,03T


ΕΡΜΗΝΕΙΑ ΣΥΝΤΕΛΕΣΤΩΝ

Η φυσική -οικονομική ερμηνεία των συντελεστών α, β1 και β είναι

· Το α δείχνει το ποσό των φορτίων που έτσι κι αλλιώς υπολογίζονται στα παράγωγα ακόμα κι αν θεωρητικά τα συμβόλαια για χρηματιστηριακά προϊόντα (Trades) γίνουν μηδέν.

· Το β1 δείχνει ότι ο χρόνος έχει αρνητικό πρόσημο σε ό,τι αφορά στα Lots πράγμα που σημαίνει ότι προϊόντος του χρόνου τα φορτία μειώνονται και αυτό εκφράζεται από τον συντελεστή β1 .

· Το β2 δείχνει το ρυθμό με τον οποίο τα Trades επηρεάζουν και τα Lots, δηλαδή τον ρυθμό με τον οποίο τα παράγωγα χρηματιστηριακά προϊόντα επηρεάζουν τα φορτία.

Μέσο Φορτίο σε Lots (L)= 

=Σταθερή ποσότητα φορτίου (α) -

-Ρυθμός μείωσης των φορτίων προϊόντος του χρόνου  * αριθμό μηνών που πέρασαν μετά τον Σεπτέμβριο του 2004

+Ρυθμός συμμετοχής των φορτίων στη δημιουργία των Trades (β)* πλήθος Trades(Χ)

+σφάλμα (ε)

Για το σφάλμα εi θέλουμε να πληροί τις προϋποθέσεις Ε(ε)=0, σ2(ε) σταθερό

ΕΛΕΓΧΟΙ

ΕΛΕΓΧΟΣ F-test για τον συντελεστή β

Κάνουμε κατ’ αρχήν έναν έλεγχο F-tset για να ελέγξουμε την γραμμική συνάρτηση παλινδρόμησης γενικώς. Αυτός ο έλεγχος με τη βοήθεια του Πίνακα 5 έχει ως εξής:

Η στατιστική F είναι 59,81 που πρέπει να είναι μεγαλύτερο από το Fπ των πινάκων

Η Fπ με 36 βαθμούς ελευθερίας στον παρονομαστή και 1 στον αριθμητή [για 5%] από τους πίνακες δίνεται περίπου 4 επομένως σε επίπεδο σημαντικότητας 5% ισχύει ότι

F= 59,81 > 4 = Fπ 

άρα δεχόμαστε ως ικανοποιητική την επιλογή της συνάρτησης και των μεταβλητών 

Η Fπ με 37 βαθμούς ελευθερίας στον παρονομαστή και 1 στον αριθμητή [για 1%] από τους πίνακες δίνεται περίπου 7 επομένως σε επίπεδο σημαντικότητας 5%  ισχύει ότι

F=58,91 > 7 = Fπ άρα αποδεχόμαστε την επιλογή της συνάρτησης και των μεταβλητών και σε επίπεδο σημαντικότητας 1%

Χρησιμοποιώντας τα αποτελέσματα του Πίνακα 5 [6β και 6β και 6γ] ελέγχουμε τις παραμέτρους και τους συντελεστές της παραπάνω εξίσωσης

ΕΛΕΓΧΟΣ  Η0 : β1 =0   ή Η1: β1 όχι 0

P-value=P(|T|=7,83> 4,122)=0,000<0,05  

άρα απορρίπτεται η υπόθεση Ηο: β2 =0 [σε επίπεδο 5%]

Επίσης 0,000<0,001 άρα απορρίπτεται και σε επίπεδο σημαντικότητας 1%

ΕΛΕΓΧΟΣ  Η0 : β1 =0   ή Η1: β1 όχι 0

P-value=P(|T|= 10,92> 4,122)=0,000<0,05  

άρα απορρίπτεται η υπόθεση Ηο: β2 =0 [σε επίπεδο 5%]

Επίσης 0,000<0,001 άρα απορρίπτεται και σε επίπεδο σημαντικότητας 1%

ΕΛΕΓΧΟΣ Η0 : α=0 ή  Η1 : α όχι 0

P-value=P( |T |= 5,83 >3,7913)=0,0005<0,05  

άρα απορρίπτεται η υπόθεση Ηο: α=0 [σε επίπεδο 5%]

Επίσης 0,0005<0,001 άρα απορρίπτεται και σε επίπεδο σημαντικότητας 1%

ΔΙΑΣΤΗΜΑΤΑ ΕΜΠΙΣΤΟΣΥΝΗΣ

ΓΙΑ ΤΟΥΣ ΣΥΝΤΕΛΕΣΤΕΣ

Τα διαστήματα εμπιστοσύνης για 95% [ή 5%] είναι

Για τον συντελεστή α το διάστημα εμπιστοσύνης είναι  (3828, 7910) που σημαίνει ότι με πιθανότητα 95% μπορεί να προσδιοριστεί διάστημα όπως το (3828, 7910) που να περιέχει τον συντελεστή α

Για τον συντελεστή β1 το διάστημα εμπιστοσύνης είναι  (-512,25, -301,4) που σημαίνει ότι με πιθανότητα 95% μπορεί να προσδιοριστεί διάστημα όπως το (-512,25, -301,4) που να περιέχει τον συντελεστή β1 

Για τον συντελεστή β2 το διάστημα εμπιστοσύνης είναι  (19,57,  28,50) που σημαίνει ότι με πιθανότητα 95% μπορεί να προσδιοριστεί διάστημα όπως το (19,57,  28,50) που να περιέχει τον συντελεστή β2 

Οι τιμές  
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 εμφανίζονται στον  παρακάτω πίνακα 

Πίνακας 7   

	RESIDUAL OUTPUT
	 
	 

	 
	
	
	 

	Observation
	Predicted Lots
	Residuals
	Standard Residuals

	1
	16133,23
	-1334,23
	-0,57

	2
	13875,90
	-2835,90
	-1,22

	3
	15079,26
	270,74
	0,12

	4
	21377,49
	8057,51
	3,47

	5
	13232,22
	72,78
	0,03

	6
	10662,47
	2237,53
	0,96

	7
	16792,48
	1397,52
	0,60

	8
	14703,39
	-3713,39
	-1,60

	9
	14633,02
	-2426,02
	-1,05

	10
	9275,51
	-1965,51
	-0,85

	11
	9878,05
	-988,05
	-0,43

	12
	10360,43
	-1115,43
	-0,48

	13
	8679,89
	3146,11
	1,36

	14
	13656,34
	-366,34
	-0,16

	15
	16301,64
	-221,64
	-0,10

	16
	10703,81
	-1883,81
	-0,81

	17
	15536,06
	-1826,06
	-0,79

	18
	4987,54
	447,46
	0,19

	19
	17582,28
	-577,28
	-0,25

	20
	5784,07
	280,93
	0,12

	21
	9414,70
	-1309,70
	-0,56

	22
	9464,50
	-2054,50
	-0,88

	23
	9610,42
	-1870,42
	-0,81

	24
	8026,01
	79,99
	0,03

	25
	12185,36
	1819,64
	0,78

	26
	18916,18
	2403,82
	1,04

	27
	12212,85
	1837,15
	0,79

	28
	13272,01
	3677,99
	1,58

	29
	13778,42
	4426,58
	1,91

	30
	8012,36
	1849,64
	0,80

	31
	14743,18
	736,82
	0,32

	32
	15393,78
	-966,78
	-0,42

	33
	24191,39
	-2824,39
	-1,22

	34
	17896,62
	-1581,62
	-0,68

	35
	19244,17
	-1919,17
	-0,83

	36
	10882,60
	1147,40
	0,49

	37
	16171,47
	-1776,47
	-0,77

	38
	16533,69
	-893,69
	-0,38

	39
	8989,23
	560,77
	0,24


Ο Πίνακας δείχνει την κίνηση των Lots και τη συνάρτηση που προσεγγίζει τις πραγματικές τιμές χρησιμοποιώντας τη συνάρτηση γραμμικής παλινδρόμησης 
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Ο Πίνακας δείχνει την κατανομή των σφαλμάτων
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ΜΕΡΟΣ ΙΙ

ΧΡΟΝΟΛΟΓΙΚΕΣ ΣΕΙΡΕΣ

ΥΠΟΛΟΓΙΣΜΟΣ ΜΕ ΧΡΗΣΗ ΔΙΠΛΟΥ ΚΙΝΗΤΟΥ ΜΕΣΟΥ 4ης ΤΑΞΗΣ

Η πρόβλεψη μιας μελλοντικής τιμής 
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 με τη χρήση Διπλού κινητού μέσου Ν τάξεως πραγματοποιείται ως εξής:

Κατ’ αρχήν υπολογίζουμε τους παρακάτω μέσους όρους: 
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Κατόπιν, χρησιμοποιώντας τα 
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 υπολογίζουμε τα:
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Η πρόβλεψη για την 
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 παρατήρηση θα δίνεται από:  
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Εμείς θα χρησιμοποιήσουμε την παραπάνω μέθοδο με χρήση διπλού κινητού μέσου 4ης τάξεως

Θα υπολογίσουμε τους μέσους όρους 
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Χρησιμοποιώντας τα παραπάνω S’ και S’’ υπολογίζουμε τα  α και b  ως εξής:
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Κατόπιν θα υπολογίσουμε τα Forecast (F) ως εξής  Ft+1= α + bτ+1

Με τη μέθοδο των χρονοσειρών 4ης τάξης προχωρήσαμε σε μια πρόβλεψη και για τα Trades και για τα Lots για τον μήνα Οκτώβρη του 2007

Για τα TRADES  έχουμε
[εφαρμόσαμε τη μέθοδο του Κινητού Μέσου 4ης τάξης]

Παίρνουμε έτσι πρόβλεψη για τον επόμενο μήνα που είναι ο Οκτώβριος του 2007

	4
	 
	 
	 
	 
	 
	 

	I
	Xi
	S'
	S''
	a
	b
	F

	1
	444
	
	
	
	
	 

	2
	367
	
	
	
	
	 

	3
	434
	
	
	
	
	 

	4
	713
	
	
	
	
	 

	5
	391
	489,5
	
	
	
	 

	6
	301
	476,25
	
	
	
	 

	7
	573
	459,75
	
	
	
	 

	8
	503
	494,5
	480
	509
	0,391892
	509,39

	9
	517
	442
	468,125
	415,875
	-0,706081
	415,16

	10
	311
	473,5
	467,4375
	479,5625
	0,163851
	479,72

	11
	353
	476
	471,5
	480,5
	0,121622
	480,62

	12
	390
	421
	453,125
	388,875
	-0,868243
	388,00

	13
	337
	392,75
	440,8125
	344,6875
	-1,298986
	343,38

	14
	561
	347,75
	409,375
	286,125
	-1,665541
	284,45

	15
	688
	410,25
	392,9375
	427,5625
	0,467905
	428,03

	16
	472
	494
	411,1875
	576,8125
	2,238176
	579,05

	17
	690
	514,5
	441,625
	587,375
	1,969595
	589,34

	18
	268
	602,75
	505,375
	700,125
	2,631757
	702,75

	19
	809
	529,5
	535,1875
	523,8125
	-0,153716
	523,65

	20
	335
	559,75
	551,625
	567,875
	0,219595
	568,09

	21
	503
	525,5
	554,375
	496,625
	-0,780405
	495,84

	22
	522
	478,75
	523,375
	434,125
	-1,206081
	432,91

	23
	545
	542,25
	526,5625
	557,9375
	0,423986
	558,36

	24
	496
	476,25
	505,6875
	446,8125
	-0,795608
	446,01

	25
	686
	516,5
	503,4375
	529,5625
	0,353041
	529,91

	26
	983
	562,25
	524,3125
	600,1875
	1,025338
	601,21

	27
	721
	677,5
	558,125
	796,875
	3,226351
	800,10

	28
	782
	721,5
	619,4375
	823,5625
	2,758446
	826,32

	29
	820
	793
	688,5625
	897,4375
	2,822635
	900,26

	30
	597
	826,5
	754,625
	898,375
	1,942568
	900,31

	31
	894
	730
	767,75
	692,25
	-1,02027
	691,22

	32
	938
	773,25
	780,6875
	765,8125
	-0,201014
	765,61

	33
	1321
	812,25
	785,5
	839
	0,722973
	839,72

	34
	1076
	937,5
	813,25
	1061,75
	3,358108
	1065,10

	35
	1149
	1057,25
	895,0625
	1219,438
	4,383446
	1223,82

	36
	818
	1121
	982
	1260
	3,756757
	1263,75

	37
	1055
	1091
	1051,688
	1130,313
	1,0625
	1131,37

	38
	1087
	1024,5
	1073,438
	975,5625
	-1,322635
	974,23

	39
	790
	1027,25
	1065,938
	988,5625
	-1,045608
	987,51

	 
	
	937,5
	1020,063
	854,9375
	-2,231419
	852,71


Η γραφική παράσταση της ανωτέρω χρονοσειράς [πριν την επεξεργασία] είναι 
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Η συνάρτηση που δίνει τους κινητούς μέσους 4ης τάξης και την τελική πρόβλεψη έχει το παρακάτω γράφημα
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Για τα LOTS έχουμε 

[εφαρμόζουμε και εδώ τη μέθοδο του Κινητού Μέσου 4ης τάξης]

Παίρνουμε έτσι και πάλι πρόβλεψη για τον επόμενο μήνα που είναι ο Οκτώβριος του 2007

	4
	 
	 
	 
	 
	 
	 

	I
	Xi
	S'
	S''
	a
	b
	F

	1
	14.799
	
	
	
	
	 

	2
	11.040
	
	
	
	
	 

	3
	15.350
	
	
	
	
	 

	4
	29.435
	
	
	
	
	 

	5
	13.305
	17.656,00
	
	
	
	 

	6
	12.900
	17.282,50
	
	
	
	 

	7
	18.190
	17.747,50
	
	
	
	 

	8
	10.990
	18.457,50
	17.785,88
	19.129,13
	36,30
	19.165,43

	9
	12.207
	13.846,25
	16.833,44
	10.859,06
	-161,47
	10.697,59

	10
	7.310
	13.571,75
	15.905,75
	11.237,75
	-126,16
	11.111,59

	11
	8.890
	12.174,25
	14.512,44
	9.836,06
	-126,39
	9.709,67

	12
	9.245
	9.849,25
	12.360,38
	7.338,13
	-135,74
	7.202,39

	13
	11.826
	9.413,00
	11.252,06
	7.573,94
	-99,41
	7.474,53

	14
	13.290
	9.317,75
	10.188,56
	8.446,94
	-47,07
	8.399,87

	15
	16.080
	10.812,75
	9.848,19
	11.777,31
	52,14
	11.829,45

	16
	8.820
	12.610,25
	10.538,44
	14.682,06
	111,99
	14.794,05

	17
	13.710
	12.504,00
	11.311,19
	13.696,81
	64,48
	13.761,29

	18
	5.435
	12.975,00
	12.225,50
	13.724,50
	40,51
	13.765,01

	19
	17.005
	11.011,25
	12.275,13
	9.747,38
	-68,32
	9.679,06

	20
	6.065
	11.242,50
	11.933,19
	10.551,81
	-37,33
	10.514,48

	21
	8.105
	10.553,75
	11.445,63
	9.661,88
	-48,21
	9.613,67

	22
	7.410
	9.152,50
	10.490,00
	7.815,00
	-72,30
	7.742,70

	23
	7.740
	9.646,25
	10.148,75
	9.143,75
	-27,16
	9.116,59

	24
	8.106
	7.330,00
	9.170,63
	5.489,38
	-99,49
	5.389,88

	25
	14.005
	7.840,25
	8.492,25
	7.188,25
	-35,24
	7.153,01

	26
	21.320
	9.315,25
	8.532,94
	10.097,56
	42,29
	10.139,85

	27
	14.050
	12.792,75
	9.319,56
	16.265,94
	187,74
	16.453,68

	28
	16.950
	14.370,25
	11.079,63
	17.660,88
	177,87
	17.838,75

	29
	18.205
	16.581,25
	13.264,88
	19.897,63
	179,26
	20.076,89

	30
	9.862
	17.631,25
	15.343,88
	19.918,63
	123,64
	20.042,27

	31
	15.480
	14.766,75
	15.837,38
	13.696,13
	-57,87
	13.638,25

	32
	14.427
	15.124,25
	16.025,88
	14.222,63
	-48,74
	14.173,89

	33
	21.367
	14.493,50
	15.503,94
	13.483,06
	-54,62
	13.428,44

	34
	16.315
	15.284,00
	14.917,13
	15.650,88
	19,83
	15.670,71

	35
	17.325
	16.897,25
	15.449,75
	18.344,75
	78,24
	18.422,99

	36
	12.030
	17.358,50
	16.008,31
	18.708,69
	72,98
	18.781,67

	37
	14.395
	16.759,25
	16.574,75
	16.943,75
	9,97
	16.953,72

	38
	15.640
	15.016,25
	16.507,81
	13.524,69
	-80,63
	13.444,06

	39
	9.550
	14.847,50
	15.995,38
	13.699,63
	-62,05
	13.637,58

	 
	
	12.903,75
	14.881,69
	10.925,81
	-106,92
	10.818,90


Για τα Trades βρήκαμε από τον προηγούμενο πίνακα Double Μoving Average 4th class
ότι τον μήνα Οκτώβριο θα έχουμε τιμή Τ= 834

Για τα Lots βρήκαμε με την αντίστοιχη διαδικασία ότι ότι τον Οκτώβριο θα έχουμε τιμή L=10530 

Η γραφική παράσταση της ανωτέρω χρονοσειράς [πριν την επεξεργασία] είναι 
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Η συνάρτηση που δίνει τους κινητούς μέσους 4ης τάξης και την τελική πρόβλεψη έχει το παρακάτω γράφημα
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ΑΥΤΟΣΥΝΔΙΑΚΥΜΑΝΣΗ και ΑΥΤΟΣΥΣΧΕΤΙΣΗ

Ο συντελεστής αυτοσυσχέτισης s χρονικών υστερήσεων δίνεται από την ακόλουθη έκφραση:
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Όπου 
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 η αυτοσυνδιακύμανση s βαθμού και 
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 η αυτοσυνδιακύμανση 0 βαθμού. 

Αρχικά θα υπολογίσουμε τη δειγματική μέση τιμή της χρονολογικής σειρά μας. Αυτή θα δίνεται από:
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Επίσης, χρειάζεται να υπολογίσουμε την αυτοσυνδιακύμανση 0 βαθμού. Για να την υπολογίσουμε κατασκευάζουμε τον ακόλουθο πίνακα:

	Χρονική περίοδος
	Παρατηρήσεις
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Παίρνοντας το άθροισμα των τετραγώνων της τρίτης στήλης του παραπάνω πίνακα υπολογίζεται η αυτοσυνδιακύμανση 0 βαθμού ως:
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Επίσης, από τις παραπάνω στήλες μπορούμε να υπολογίσουμε και τις αυτοσυνδιακυμάνσεις s βαθμού, 
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, όπου s=1,2,3,4,5,6.  
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	0
	67,87
	 

	1
	68,74
	101,29%

	2
	53,75
	79,19%

	3
	55,24
	81,39%

	4
	46,71
	68,82%

	5
	36,71
	54,09%

	6
	36,64
	53,99%

	7
	23,78
	35,04%

	8
	18,97
	27,95%

	9
	16,66
	24,55%

	10
	7,76
	11,43%

	11
	8,32
	12,26%

	12
	-12,55
	-18,49%

	13
	-10,75
	-15,84%

	14
	-11,99
	-17,66%

	15
	-18,06
	-26,60%

	16
	-10,82
	-15,94%

	17
	-13,88
	-20,45%

	18
	-24,15
	-35,58%

	19
	-26,50
	-39,05%

	20
	-26,04
	-38,36%

	21
	-31,21
	-45,99%

	22
	-30,82
	-45,40%

	23
	-32,72
	-48,21%

	24
	-30,45
	-44,87%

	25
	-31,14
	-45,89%

	26
	-26,95
	-39,71%

	27
	-21,26
	-31,33%

	28
	-21,66
	-31,91%

	29
	-21,56
	-31,76%

	30
	-24,56
	-36,18%

	31
	-15,82
	-23,31%

	32
	-9,68
	-14,26%

	33
	-9,24
	-13,62%

	34
	-9,37
	-13,80%

	35
	-5,13
	-7,55%

	36
	-1,15
	-1,69%


Οι αυτοσυνδιακυμάνσεις υπολογίζονται με τον γενικό τύπο 
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Η δεύτερη στήλη του παραπάνω πίνακα περιέχει τις αυτοσυνδιακυμάνσεις  μέχρι και 35ου βαθμού

Στην Τρίτη στήλη του παραπάνω πίνακα έχουμε υπολογίσει τις ζητούμενες αυτοσυσχετίσεις s βαθμού (s=1,2,3,… 35) διαιρώντας κάθε φορά την αντίστοιχη αυτοσυνδιακύμανση με την αυτοσυνδιακύμανση 0 βαθμού 
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Η τελευταία αυτοσυσχέτιση -1,67% είναι και η σημαντικότερη τιμή

ΜΕΡΟΣ ΙΙΙ

ΠΡΟΒΛΕΨΗ ΜΕ ΤΗ ΣΥΝΑΡΤΗΣΗ  TREND ΤΟΥ EXCEL ΤΩΝ WINDOWS
Η συνάρτηση TREND [που περιλαμβάνεται στις συναρτήσεις του INSERT, FUNCTIONS  

Η συνάρτηση αυτή αποδίδει τιμές κατά μήκος μιας γραμμικής τάσης. Δημιουργεί μια ευθεία γραμμή (χρησιμοποιώντας τη μέθοδο των ελαχίστων τετραγώνων) με μεταβλητές Y [εξαρτημένη] και Χ [ανεξάρτητη]. Για το νέο Χ που εισάγουμε αποδίδει το αντίστοιχο Υ σαν πρόβλεψη. 

Πρόκειται για μια Γραμμική Παλινδρόμηση όπως εκείνη που αναλύθηκε στο Μέρος Ι 

Σύνταξη  της εντολής TREND (known_y, known_x's) 

Το Known_y είναι το σύνολο Υ-αξιών που ξέρετε ήδη στη σχέση Υ = MX +  β.  

Το Known_x είναι ένα προαιρετικό σύνολο Χ-αξιών 

· Η σειρά known_x's μπορεί να περιλάβει ένα ή περισσότερα σύνολα μεταβλητών. Εάν μόνο μια μεταβλητή χρησιμοποιείται, known_y και known_x's μπορεί να είναι σειρές οποιασδήποτε μορφής, εφ' όσον έχουν τις ίσες διαστάσεις. Εάν περισσότερες από μια μεταβλητές χρησιμοποιούνται, known_y πρέπει να είναι ένα διάνυσμα 

· Εάν known_x's παραλείπεται, υποτίθεται ότι ήταν η σειρά  1.2.3...  που είναι το ίδιο μέγεθος με known_y.  

Το New_x είναι νέες Χ-αξίες για τις οποίες θέλουμε να επιστραφούν οι αντίστοιχες Υ-αξίες.  

Το Const είναι μια λογική αξία που διευκρινίζει εάν το σταθερό β της ευθείας με τη βοήθεια της οποίας γίνεται η πρόβλεψη θα είναι ίσο με 0,  

· Εάν στο const θέσουμε TRUE ή παραλείψουμε να συμπληρώσουμε τότε το β υπολογίζεται κανονικά.

· Εάν  στον  const θέσουμε FALSE  το β τίθεται ίσο με 0 (μηδέν), και οι μ-αξίες ρυθμίζονται έτσι ώστε Υ = MX  

Αποτελέσματα με τη συνάρτηση TREND του Excel
                                   TRADES           LOTS

	 
	 
	X
	Y

	1
	Jul '04
	444
	14799

	2
	Aug '04
	367
	11040

	3
	Sep '04
	434
	15350

	4
	Oct '04
	713
	29435

	5
	Nov '04
	391
	13305

	6
	Dec '04
	301
	12900

	7
	Jan '05
	573
	18190

	8
	Feb '05
	503
	10990

	9
	Mar '05
	517
	12207

	10
	Apr '05
	311
	7310

	11
	May '05
	353
	8890

	12
	Jun '05
	390
	9245

	13
	Jul '05
	337
	11826

	14
	Aug '05
	561
	13290

	15
	Sep '05
	688
	16080

	16
	Oct '05
	472
	8820

	17
	Nov '05
	690
	13710

	18
	Dec '05
	268
	5435

	19
	Jan '06
	809
	17005

	20
	Feb '06
	335
	6065

	21
	Mar '06
	503
	8105

	22
	Apr '06
	522
	7410

	23
	May '06
	545
	7740

	24
	Jun '06
	496
	8106

	25
	Jul '06
	686
	14005

	26
	Aug '06
	983
	21320

	27
	Sep '06
	721
	14050

	28
	Oct '06
	782
	16950

	29
	Nov '06
	820
	18205

	30
	Dec '06
	597
	9862

	31
	Jan '07
	894
	15480

	32
	Feb '07
	938
	14427

	33
	Mar '07
	1321
	21367

	34
	Apr '07
	1076
	16315

	35
	May '07
	1149
	17325

	36
	Jun '07
	818
	12030

	37
	Jul '07
	1055
	14395

	38
	Aug '07
	1087
	15640

	39
	Sep '07
	790
	9550

	40
	
	1004,888
	17214,15

	
	
	662,898
	13746,69


Αν θεωρήσουμε τη χρονοσειρά των Trades ως συνάρτηση της οποίας η εξαρτημένη μεταβλητή είναι το T [Trades] και ο αριθμός των μηνών i με i= 1,2,3,… είναι η ανεξάρτητη μεταβλητή, δηλαδή χρησιμοποιώντας την εξίσωση 

T= ai +b  [b TRUE και όχι μηδέν]       i= 1,2,3,…

Παίρνουμε μια πρόβλεψη των Trades που αντιστοιχεί στον αριθμό 40 που αντιπροσωπεύει τον Οκτώβρη του 2007 

Η συνάρτηση TREND δίνει πρόβλεψη   Τ=1005

Στη συνέχεια και χρησιμοποιώντας τη συνάρτηση TREND του Excel, Windows και τη συνάρτηση   L=cT+d   [d TRUE  όχι μηδέν]

Παίρνουμε πρόβλεψη των Lots που αντιστοιχεί στο Τ=1005 που είναι ο αριθμός των Trades του Οκτώβρη του 2007 όπως μόλις υπολογίσαμε

Η συνάρτηση TREND δίνει τότε πρόβλεψη L=17.214
Μπορούμε επίσης να κάνουμε την αντίστροφη διαδικασία.

Αν θεωρήσουμε τώρα τη χρονοσειρά των Lots ως συνάρτηση της οποίας η εξαρτημένη μεταβλητή είναι το L [Lots] και ο αριθμός των μηνών i με i= 1,2,3,… είναι η ανεξάρτητη μεταβλητή, δηλαδή χρησιμοποιώντας την εξίσωση 

L= a’i +b’  [b’ TRUE και όχι μηδέν]       i= 1,2,3,…

Παίρνουμε μια πρόβλεψη των Lots που αντιστοιχεί στον αριθμό 40 που αντιπροσωπεύει τον Οκτώβρη του 2007 

Η συνάρτηση TREND στην περίπτωση αυτή δίνει πρόβλεψη   L=13.746

Στη συνέχεια και χρησιμοποιώντας και πάλι τη συνάρτηση TREND του Excel, Windows και τη συνάρτηση   Τ=cL+d   [d TRUE  όχι μηδέν]

παίρνουμε πρόβλεψη των Trades που αντιστοιχεί στο L=13.746 που είναι ο αριθμός των Trades του Οκτώβρη του 2007 όπως μόλις υπολογίσαμε

Η συνάρτηση TREND δίνει τότε πρόβλεψη   T= 663
Στην ουσία το Excel εκτελεί με τις συναρτήσεις TREND δύο παλινδρομήσεις μεταξύ των L και T θεωρώντας εναλλάξ τη μία σαν ανεξάρτητη και την άλλη αν εξαρτημένη και αντιστρόφως.

Με τις συναρτήσεις TREND παίρνουμε λοιπόν σταυρωτά τα εξής αποτελέσματα

Τ=1005, L=17214

Τ= 663   L=13746

ΜΕΡΟΣ ΙV
ΣΥΜΕΡΑΣΜΑΤΑ

ΑΠΟΤΕΛΕΣΜΑΤΑ

Με τη συνάρτηση παλινδρόμησης μπορούμε να έχουμε τη πρόβλεψη για τον Οκτώβρη του 2007 για τα Lots αν θεωρήσουμε κάποια τιμή ως πρόβλεψη για τα Trades και δώσουμε την τιμή 40 στην μεταβλητή Η που είναι ο χρόνος γραμμικά μετρημένος ανά μήνα.

Με τη διαδικασία της χρονοσειράς διπλού κινητού μέσου 4ης τάξης πήραμε επίσης προβλέψεις για τον Οκτώβριο του 2007

Οι συναρτήσεις TREND έδωσαν επίσης δύο ζεύγη προβλέψεων για τον Οκτώβρη του 2007

ΟΙ ΠΡΟΒΛΕΨΕΙΣ ΣΥΓΚΕΝΤΡΩΤΙΚΑ

Σύμφωνα με την Παλινδρομική Ανάλυση

Για  Τ μπορούμε να θέσουμε τον μέσο όρο δύο τιμών, πρώτον της τελευταίας χρονιάς για να μην έχουμε περιοδικότητα και δεύτερον του τελευταίου Οκτώβρη πριν ένα ακριβώς έτος

Η 12 τιμές του τελευταίου χρόνου είναι  782, 820, 597, 894, 938, 1321, 1076, 1149, 818, 1055, 1087, 790 και ο μέσος όρος τους είναι 944. Η μέση τιμή ανάμεσα στο 944 και το 782 του Οκτώβρη του 2004 είναι 863

Η συνάρτηση παλινδρόμησης δίνει για Τ=853 και Η=40 την τιμή L=10.337
Σύμφωνα με τη συνάρτηση TREND
Παίρνουμε τις μέσες τιμές των δύο ζευγαριών τιμών που βρήκαμε Τ=1005 και 663 που δίνει μέσο όρο Τ=834  ενώ για τα Lots έχουμε  L=17214 και 13746 με μέση τιμή  L=15480
Σύμφωνα με την Ανάλυση των Χρονοσειρών

Με την μέθοδο του κινητού διπλού μέσου σε χρονοσειρές που εφαρμόσαμε βρήκαμε τις τιμές  Τ=838  L=10819
Ο μέσος όρος των τριών τιμών θα είναι η τελική πρόβλεψη της μελέτης αυτής

Για Trades Τ= 853, 834 και 838  και για Lots  L= 10337, 15480 και 10819 δίνουν τελικά για τον Οκτώβρη του 2007


Τ= 842  και  L= 12.212
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Lots



Tankers

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1

		1		Jul '04		444		14799		214700000

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s





HW Tankers

						# trades		# lots						Y^=6180,48+10,98X

						X		Y		XY		X^2		Y^		u=Y-Y^		(X-mx)^2		(Y-my)^2		(Y^-my^)^2		(U-mu)^2		DX/X		DY/Y

		Jul '04		1		444		14799		6570756		197136		11055.6024241954		3743.3975758046		41281.9040105194		2287617.46811308		4976961.19639724		14013025.4105399		Χ*=%αυξησηΧ		Υ*=%αύξησηΥ		(X*-mx*)^2		(Y*-my*)^2		Χ*Υ*		Χ*^2		Υ^*		u*=Y*-Y*^

		Aug '04		2		367		11040		4051680		134689		10210.1425655203		829.8574344797		78500.5450361604		5046819.85272847		9464053.94580269		688663.361561208		-0.1734234234		-0.2540036489		0.0754162139		0.1202113851		0.0440501824		0.0300756838		6178.5790502371		-6178.833053886

		Sep '04		3		434		15350		6661900		188356		10945.8024425493		4404.1975574507		45445.4937541091		4257979.33990796		5478925.07350628		19396956.125055		0.1825613079		0.3903985507		0.0066201989		0.0886175882		0.07127167		0.0333286311		6182.4877619337		-6182.0973633829

		Oct '04		4		713		29435		20987155		508369		14009.2219304758		15425.7780695242		4332.3399079553		260773638.186062		522308.457623514		237954629.050213		0.6428571429		0.9175895765		0.293396032		0.6804238634		0.5898790135		0.4132653061		6187.5418093566		-6186.6242197801

		Nov '04		5		391		13305		5202255		152881		10473.662521471		2831.337478529		65627.929651545		341.7758053912		7912126.80481976		8016471.91732304		-0.4516129032		-0.5479870902		0.3055984609		0.4104946662		0.2474780407		0.2039542144		6175.5245302594		-6176.0725173496

		Dec '04		6		301		12900		3882900		90601		9485.462686656		3414.537313344		119840.237343853		149392.160420776		14447982.1200932		11659065.0642187		-0.2301790281		-0.0304396843		0.1098098753		0.0151662109		0.007006577		0.052982385		6177.9558738015		-6177.9863134859

		Jan '05		7		573		18190		10422870		328329		12472.0221874302		5717.9778125698		5502.5963182117		24044186.5193951		663394.991379261		32695270.26504		0.903654485		0.4100775194		0.6439384918		0.1007211988		0.3705683896		0.8165914284		6190.4053636953		-6189.9952861759

		Feb '05		8		503		10990		5527970		253009		11703.4223159075		-713.4223159075		20787.7245233399		5273971.13477975		2506175.54577169		508971.400834752		-0.1221640489		-0.3958218802		0.0498900255		0.2386648504		0.0483552035		0.0149240548		6179.1418780756		-6179.5376999558

		Mar '05		9		517		12207		6311019		267289		11857.142290212		349.857709788		16946.6988823143		1165347.92965154		2043100.11289243		122400.417098097		0.027833002		0.1107370337		0.0053822326		0.0003249203		0.0030821441		0.000774676		6180.7888454187		-6180.678108385

		Apr '05		10		311		7310		2273410		96721		9595.2626683021		-2285.2626683021		113016.647600263		35718705.4937541		13625327.6861958		5222425.46313514		-0.3984526112		-0.401163267		0.2496494373		0.2439122722		0.1598445513		0.1587644834		6176.1082301681		-6176.5093934351

		May '05		11		353		8890		3138170		124609		10056.4225912158		-1166.4225912157		86541.5706771861		19329324.9809336		10433482.8894004		1360541.66129847		0.1350482315		0.2161422709		0.001145926		0.0152351585		0.0291896314		0.0182380248		6181.9660684421		-6181.7499261712

		Jun '05		12		390		9245		3605550		152100		10462.6825233064		-1217.6825233064		66141.288625904		16333825.8783695		7974017.54742108		1482750.72756577		0.104815864		0.0399325084		0.0000130983		0.0027856205		0.0041855604		0.0109863654		6181.6341171025		-6181.5941845941

		Jul '05		13		337		11826		3985362		113569		9880.742620582		1945.257379418		96211.3142669297		2133097.69888231		11599270.654737		3784026.27218029		-0.1358974359		0.279177934		0.0562136308		0.034769736		-0.0379395654		0.0184681131		6178.9910855112		-6178.7119075772

		Aug '05		14		561		13290		7455690		314721		12340.2622094549		949.7377905451		7426.9040105194		12.1604207758		895390.21892748		902001.870789474		0.6646884273		0.1237950279		0.3175229232		0.0009661865		0.0822851224		0.4418107054		6187.7815168198		-6187.6577217919

		Sep '05		15		688		16080		11063040		473344		13734.7219763605		2345.2780236395		1666.3142669297		7803570.62195924		200891.447385725		5500329.0081662		0.2263814617		0.2099322799		0.0156712238		0.0137407144		0.0475247764		0.0512485662		6182.9689071417		-6182.7589748618

		Oct '05		16		472		8820		4163040		222784		11363.0423728045		-2543.0423728045		30687.8527284681		19949736.7758054		3699738.56320726		6467064.50987914		-0.3139534884		-0.4514925373		0.1723496815		0.2961580196		0.1417476571		0.0985667929		6177.0360303819		-6177.4875229192

		Nov '05		17		690		13710		9459900		476100		13756.6819726898		-46.6819726898		1833.5963182117		179341.391190007		221059.031658785		2179.2065742081		0.4618644068		0.5544217687		0.1300811925		0.2131763847		0.2560676813		0.2133187302		6185.5545094467		-6185.000087678

		Dec '05		18		268		5435		1456580		71824		9123.1227472238		-3688.1227472238		143777.083497699		61646253.5706772		17333816.9023616		13602249.3985896		-0.6115942029		-0.6035740336		0.5080708757		0.4848135255		0.3691423799		0.374047469		6173.7679358826		-6174.3715099162

		Jan '06		19		809		17005		13757045		654481		15063.3017542785		1941.6982457215		26185.8783694938		13827146.9040105		3156978.91515221		3770192.0774379		2.0186567164		2.1287948482		3.6766529026		4.1456354556		4.2973060182		4.0749749387		6202.6480861492		-6200.519291301

		Feb '06		20		335		6065		2031775		112225		9858.7826242527		-3793.7826242527		97456.0322156476		52150247.416831		11749334.2983531		14392786.6000821		-0.585908529		-0.6433401941		0.4721136001		0.5417720765		0.3769385068		0.3432888044		6174.0499645344		-6174.6933047284

		Mar '06		21		503		8105		4076815		253009		11703.4223159075		-3598.4223159074		20787.7245233399		26848075.1091387		2506175.54577169		12948643.1636207		0.5014925373		0.3363561418		0.1602367549		0.059362718		0.168680095		0.251494765		6185.9896262472		-6185.6532701054

		Apr '06		22		522		7410		3868020		272484		11912.0422810351		-4502.0422810351		15669.9040105194		34533402.9296515		1889169.26389228		20268384.7002274		0.0377733598		-0.0857495373		0.0040225205		0.031848337		-0.0032390481		0.0014268267		6180.8979905297		-6180.983740067

		May '06		23		545		7740		4218300		297025		12164.5822388211		-4424.5822388211		10440.647600263		30763804.4681131		1258728.23013507		19576927.9880914		0.0440613027		0.044534413		0.003264454		0.0023210304		0.0019622442		0.0019413984		6180.9670321305		-6180.9224977176

		Jun '06		24		496		8106		4020576		246016		11626.5623287552		-3520.5623287552		22855.2373438527		26837713.0834977		2755435.63508647		12394359.11065		-0.0899082569		0.0472868217		0.0365211057		0.0020634002		-0.0042514757		0.0080834947		6179.4960466124		-6179.4487597907

		Jul '06		25		686		14005		9607430		470596		13712.7619800313		292.2380199687		1507.0322156476		516223.827087443		181688.345990226		85403.0603152134		0.3830645161		0.7277325438		0.079449464		0.4032517431		0.2787685148		0.1467384235		6184.689286792		-6183.9615542482

		Aug '06		26		983		21320		20957560		966289		16973.8214349209		4346.1785650791		112775.416831032		64536916.2629849		13596244.8178879		18889268.1195532		0.4329446064		0.5223134595		0.1100566713		0.1845578551		0.2261327951		0.1874410322		6185.2369700918		-6184.7146566323

		Sep '06		27		721		14050		10130050		519841		14097.0619157927		-47.0619157927		5449.4681130835		582912.673241289		656989.835859054		2214.8239180808		-0.2665310275		-0.3409943715		0.1352236839		0.1881007713		0.0908855802		0.0710387886		6177.5567289156		-6177.897723287

		Oct '06		28		782		16950		13254900		611524		14766.841803834		2183.158196166		18176.5706771861		13421138.3142669		2191373.89886073		4766179.70948675		0.0846047157		0.206405694		0.000275294		0.0129263728		0.017462895		0.0071579579		6181.4121987308		-6181.2057930368

		Nov '06		29		820		18205		14928100		672400		15184.0817340892		3020.9182659108		29866.929651545		24191516.1347798		3600767.78177157		9125947.16931329		0.0485933504		0.0740412979		0.0027671127		0.0003485759		0.0035979147		0.0023613137		6181.016794006		-6180.942752708

		Dec '06		30		597		9862		5887614		356409		12735.5421433809		-2873.5421433809		2517.9809335963		11727288.0578567		303568.687059196		8257244.44978617		-0.2719512195		-0.4582806921		0.1392393722		0.303592381		0.1246299931		0.0739574658		6177.4972152169		-6177.955495909

		Jan '07		31		894		15480		13839120		799236		15996.6015982705		-516.6015982705		60920.3655489809		4811386.00657462		7344581.18332795		266877.211335608		0.4974874372		0.5696613263		0.1570463459		0.2274811496		0.2833993533		0.2474937502		6185.9456502552		-6185.3759889289

		Feb '07		32		938		14427		13532526		879844		16479.7215175134		-2052.7215175134		84576.5706771861		1300711.00657462		10196581.7825999		4213665.6284624		0.0492170022		-0.0680232558		0.0027018893		0.0258356574		-0.0033479007		0.0024223133		6181.0236417022		-6181.091664958

		Mar '07		33		1321		21367		28225807		1745041		20685.0608145595		681.9391854405		454034.083497699		65294273.0578567		54738512.4202121		465041.052639248		0.408315565		0.4810424898		0.0943219953		0.1508009681		0.196417136		0.1667216006		6184.9665432626		-6184.4855007728

		Apr '07		34		1076		16315		17554940		1157776		17994.9612642297		-1679.9612642297		183887.032215648		9171734.59631821		22169486.7471402		2822269.84931236		-0.1854655564		-0.2364393691		0.082175251		0.1083402858		0.0438513591		0.0343974726		6178.4468276391		-6178.6832670083

		May '07		35		1149		17325		19906425		1320201		18796.5011302464		-1471.5011302464		251823.827087442		16309378.6988823		30359971.1734002		2165315.57631632		0.0678438662		0.0619062213		0.0011124117		0.0009489644		0.0041999574		0.0046027902		6181.228164634		-6181.1662584127

		Jun '07		36		818		12030		9840540		669124		15162.12173776		-3132.12173776		29179.647600263		1578824.46811308		3517908.81045718		9810186.58014881		-0.2880765883		-0.3056277056		0.1515336955		0.158674112		0.0880441867		0.0829881207		6177.3201586967		-6177.6257864024

		Jul '07		37		1055		14395		15186725		1113025		17764.3813027729		-3369.3813027729		166317.570677186		1228743.82708744		20051306.1444181		11352730.3634756		0.2897310513		0.1965918537		0.0355452005		0.0107911307		0.0569587645		0.0839440821		6183.66448552		-6183.4678936663

		Aug '07		38		1087		15640		17000680		1181569		18115.7412440405		-2475.7412440405		193442.083497699		5538901.90401052		23321447.1666072		6129294.707443		0.0303317536		0.086488364		0.0050218411		0.0000387273		0.0026233437		0.0009200153		6180.8162817063		-6180.7297933423

		Sep '07		39		790		9550		7544500		624100		14854.6817891509		-5304.6817891509		20397.6988823143		13961528.0578567		2459153.9141994		28139648.8841492		-0.2732290708		-0.3893861893		0.1401946602		0.232418169		0.1063916267		0.0746541252		6177.4831844116		-6177.8725706009

						25240		518174		365588695		19088646		518174		-0		2753835.74358974		885225029.74359		332003427.787763		553221601.955827		3.845474719		3.5230364888		8.4302457463		9.7512921826		8.7911508756		8.8193951098		234900.586391459		-234897.06335497

						mX		mY		Y^=a+bX    b		a		mY^		mu										mX*		mY*						Y^=a+bX    b		a		mY*^		mu*

						647.1794871795		13286.5128205128		10.9799981646		6180.483239108		13286.5128205128		-0										0.1011967031		0.0927114865						1.0005202045		-0.0085378596		6181.5943787226		-6181.501667236

						sX		sY						sY^		su										sx*		sy*										sy*^		su*

						269.2013404005		4826.5303810883						2955.8302235082		3815.5554260637										0.4773305769		0.5133696888										6181.5965420916		6181.5034571268

						DiamX		DiamY						DiamY^		Diamu										DiamX*		DiamY*										DiamY^		Diamu

						573		13305						12472

						CVX		CVY						CVY^		CV u										CVX*		CVY*										CVY^		CV u

						0.4159608667		0.363265399						0.2224684734		-1.36345545614876E+16										4.7168589699		5.5372824653										1.00000035		-1.0000002896

						X				Y				Y^				u								X*				Y*				Y*

						Column1				Column1				Column1				Column1								Column1				Column1

						Mean		647.1794871795		Mean		13286.5128205128		Mean		13286.5128205128		Mean		0						Mean		0.1011967031		Mean		0.0927114865

						Standard Error		43.1067136402		Standard Error		772.8633992078		Standard Error		397.1665033695		Standard Error		615.7044824977						Standard Error		0.0774332445		Standard Error		0.0832795605

						Median		573		Median		13305		Median		12603.0553017898		Median		-80.60963186						Median		0.0463273265		Median		0.0679737596

						Mode		503		Mode				Mode		11958.1057594069		Mode								Mode				Mode

						Standard Deviation		269.2013404005		Standard Deviation		4826.5303810883		Standard Deviation		2480.3040185736		Standard Deviation		3845.0732608031						Standard Deviation		0.4773305769		Standard Deviation		0.5133696888

						Sample Variance		72469.3616734143		Sample Variance		23295395.5195681		Sample Variance		6151908.02455235		Sample Variance		14784588.3809433						Sample Variance		0.2278444796		Sample Variance		0.2635484374

						Kurtosis		-0.3708208667		Kurtosis		1.9310569383		Kurtosis		-0.3708208667		Kurtosis		5.7347771939						Kurtosis		5.9219045804		Kurtosis		5.4936539117

						Skewness		0.6360770176		Skewness		0.9033146014		Skewness		0.6360770176		Skewness		1.7235115444						Skewness		1.7827557413		Skewness		1.6398929868

						Range		1053		Range		24000		Range		9701.883830417		Range		20594.4444966212						Range		2.6302509193		Range		2.7721350423

						Minimum		268		Minimum		5435		Minimum		9792.9180099786		Minimum		-5052.3988831768						Minimum		-0.6115942029		Minimum		-0.6433401941

						Maximum		1321		Maximum		29435		Maximum		19494.8018403957		Maximum		15542.0456134444						Maximum		2.0186567164		Maximum		2.1287948482

						Sum		25240		Sum		518174		Sum		518174		Sum		0						Sum		3.845474719		Sum		3.5230364888

						Count		39		Count		39		Count		39		Count		39						Count		38		Count		38

						Confidence Level(95,0%)		87.26498256		Confidence Level(95,0%)		1564.5802093875		Confidence Level(95,0%)		804.021579545		Confidence Level(95,0%)		1246.4286045043						Confidence Level(95,0%)		0.1568945034		Confidence Level(95,0%)		0.1687402532

										συνδιακυμανση cov(x,y)= mesos tou ginomenou E(X-mx)*E(Y-my)= kai =SSxyf(x,v) -mx.my

						CORRELATION X,Y								syntelestis sysxetisis  ρx,y= logos syndiakymansis σ xy pros/ginomeno σx.σy

								Column 1		Column 2

						Column 1		1

						Column 2		0.6124130566		1

						COVARIANCE X,Y

								Column 1		Column 2

						Column 1		70611.1729125575

						Column 2		775310.548980934		22698077.6857331

						Javascript Menu by Deluxe-Menu.com

						Please note: 1 lot = 1000 metric tonnes.

						Javascript Menu by Deluxe-Menu.com

						1 lot= 1 day of time charter.
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TankersB

						X		Y												X		rootX

		Jul '04		1		444		14799										1		444		21.0713075057		388.8980082764

		Aug '04		2		367		11040		-0.1734234234		-0.2540036489						2		367		19.1572440607		353.5715122206				-0.0908374312

		Sep '04		3		434		15350		0.1825613079		0.3903985507						3		434		20.832666656		384.4935852894				0.0874563476

		Oct '04		4		713		29435		0.6428571429		0.9175895765						4		713		26.7020598456		492.8207653005				0.2817398889

		Nov '04		5		391		13305		-0.4516129032		-0.5479870902						5		391		19.7737199333		364.9493652061				-0.2594683688

		Dec '04		6		301		12900		-0.2301790281		-0.0304396843						6		301		17.3493515729		320.2045373672				-0.1226055779

		Feb '05		8		503		10990		0.6710963455		-0.1480620155						8		503		22.427661492		413.9312608948				0.2927089176

		Apr '05		10		311		7310		-0.3817097416		-0.3348498635						10		311		17.6351920885		325.4800907324				-0.2136856491

		May '05		11		353		8890		0.1350482315		0.2161422709						11		353		18.7882942281		346.7620698062				0.0653864236

		Jun '05		12		390		9245		0.104815864		0.0399325084						12		390		19.7484176581		364.4823792628				0.0511022139

		Jul '05		13		337		11826		-0.1358974359		0.279177934						13		337		18.3575597507		338.8123125213				-0.0704288278

		Sep '05		15		688		16080		1.0415430267		0.3597158803						15		688		26.2297540972		484.1037568846				0.428825751

		Oct '05		16		472		8820		-0.3139534884		-0.4514925373						16		472		21.7255609824		400.9730954026				-0.1717207526

		Nov '05		17		690		13710		0.4618644068		0.5544217687						17		690		26.2678510731		484.8068854424				0.2090758482

		Dec '05		18		268		5435		-0.6115942029		-0.6035740336						18		268		16.3707055437		302.1423695856				-0.376777891

		Feb '06		20		335		6065		0.25		0.1159153634						20		335		18.3030052177		337.8054386382				0.1180339887

		Apr '06		22		522		7410		0.5582089552		0.2217642209						22		522		22.8473193176		421.6765843629				0.248282402

		May '06		23		545		7740		0.0440613027		0.044534413						23		545		23.3452350599		430.8662580651				0.02179318

		Jun '06		24		496		8106		-0.0899082569		0.0472868217						24		496		22.2710574513		411.0409324472				-0.0460127133

		Jul '06		25		686		14005		0.3830645161		0.7277325438						25		686		26.1916017074		483.3996055928				0.1760376338

		Sep '06		27		721		14050		0.0510204082		0.0032131382						27		721		26.8514431642		495.5778260592				0.0251928639

		Oct '06		28		782		16950		0.0846047157		0.206405694						28		782		27.9642629082		516.1163418539				0.041443573

		Nov '06		29		820		18205		0.0485933504		0.0740412979						29		820		28.6356421266		528.5075065093				0.0240084718

		Dec '06		30		597		9862		-0.2719512195		-0.4582806921						30		597		24.4335834457		450.9531235558				-0.1467422544

		Feb '07		32		938		14427		0.5711892797		0.4628878524						32		938		30.6267856622		565.2566145087				0.2534708931

		Apr '07		34		1076		16315		0.1471215352		0.1308657379						34		1076		32.8024389337		605.411086354				0.0710375975

		May '07		35		1149		17325		0.0678438662		0.0619062213						35		1149		33.8969025134		625.6108155896				0.0333653111

		Jun '07		36		818		12030		-0.2880765883		-0.3056277056						36		818		28.6006992922		527.8625916791				-0.1562444598

		Jul '07		37		1055		14395		0.2897310513		0.1965918537						37		1055		32.4807635378		599.4741543084				0.1356632649

		Sep '07		39		790		9550		-0.2511848341		-0.3365751997						39		790		28.1069386451		518.749605589				-0.1346589309

						17992		375570		2.5357341836		1.5796311768								17992		719.7950254711						0.7754417137

				Column1				X		Column1				Y				Column1				DX		Column1				DY

				Mean		xm		599.7333333333		Mean		ym		12519				Mean				0.0874391098		Mean				0.0544700406

				Standard Deviation				248.3240282142		Standard Deviation				4775.9689610844				Standard Deviation				0.3838649787		Standard Deviation				0.3719835008

				CORRELATION X,Y						COVARIANCE X,Y								CORRELATION DX,DY						COVARIANCE DX,DY

						X		Y				X		Y						DX		DY				DX		DY

				X		1				X		59609.3288888889						DX		1				DX		0.1422712073

				Y		0.5320820045		1		Y		610008.033333333		22049550.2				DY		0.7702460859		1		DY		0.1061919761		0.1336002861

				SUMMARY OUTPUT

				Regression Statistics

				Multiple R				0.4109889877

				R Square				0.168911948

				Adjusted R Square				0.1331976623

				Standard Error				228.7674049287

				Observations				29

				ANOVA

						df		SS		MS		F		Significance F

				Regression		1		297823.974036616		297823.974036616		5.6907743189		0.024333434

				Residual		28		1465366.71561856		52334.5255578056

				Total		29		1763190.68965517

						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

				Intercept		0

				14799		0.0460654002		0.0031895812		14.4424603595		0		0.0395318319		0.0525989684		0.0395318319		0.0525989684

				RESIDUAL OUTPUT										PROBABILITY OUTPUT

				Observation		Predicted 444		Residuals		Standard Residuals				Percentile		444

				1		508.5620179196		-141.5620179196		-0.6297563892				1.724137931		268

				2		707.103892669		-273.103892669		-1.2149369149				5.1724137931		301

				3		1355.935054118		-642.935054118		-2.8601772149				8.6206896552		311

				4		612.9001493134		-221.9001493134		-0.9871506414				12.0689655172		335

				5		594.243662243		-293.243662243		-1.3045312054				15.5172413793		337

				6		506.2587479109		-3.2587479109		-0.0144969487				18.9655172414		353

				7		336.738075271		-25.738075271		-0.1144990555				22.4137931034		367

				8		409.5214075457		-56.5214075457		-0.2514425695				25.8620689655		390

				9		425.8746246075		-35.8746246075		-0.1595927664				29.3103448276		391

				10		544.7694224562		-207.7694224562		-0.9242883309				32.7586206897		434

				11		740.7316347959		-52.7316347959		-0.2345832902				36.2068965517		472

				12		406.2968295336		65.7031704664		0.2922887933				39.6551724138		496

				13		631.5566363838		58.4433636162		0.2599926321				43.1034482759		503

				14		250.365449945		17.634550055		0.0784495074				46.5517241379		522

				15		279.3866520545		55.6133479455		0.2474029525				50		545

				16		341.3446152884		180.6553847116		0.8036681338				53.4482758621		597

				17		356.5461973458		188.4538026542		0.838360374				56.8965517241		686

				18		373.4061338094		122.5938661906		0.5453741875				60.3448275862		688

				19		645.1459294351		40.8540705649		0.1817444562				63.7931034483		690

				20		647.2188724429		73.7811275571		0.3282245984				67.2413793103		713

				21		780.8085329472		1.1914670528		0.0053003906				70.6896551724		721

				22		838.6206101654		-18.6206101654		-0.0828361194				74.1379310345		782

				23		454.2969765147		142.7030234853		0.6348322955				77.5862068966		790

				24		664.5855283085		273.4144716915		1.2163185646				81.0344827586		818

				25		751.5570038368		324.4429961632		1.4433253549				84.4827586207		820

				26		798.0830580124		350.9169419876		1.5610980229				87.9310344828		938

				27		554.1667640917		263.8332359083		1.1736952357				91.3793103448		1055

				28		663.1114355029		391.8885644971		1.7433654236				94.8275862069		1076

				29		439.9245716605		350.0754283395		1.5573544439				98.275862069		1149



Γραφική Παράσταση
 X Lots- Y Trades

Ευθεία Παλινδρόμησης   
Y^=6180,48+10,98X
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14799

Residuals

14799  Residual Plot
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444

Predicted 444

14799

444

14799 Line Fit  Plot
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DryBulk
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Sample Percentile

444

Normal Probability Plot
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Sysxetisi
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trades

trades-root
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statist.funct.

		

		3																3

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711		11374												4		22		57

		5		5386		4488.3333333333												5		42		27.3333333333

		6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111

		7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889

		8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222

		9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333

		10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778

		11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778

		12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222

		13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889

		14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667

		15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		79		37		29		45		2		47

		16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444

		17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889

		18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778

		19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556

		20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333

		21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667

		22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333

		23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222

		24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25

		25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778

		26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		165		126.6666666667		92		161.3333333333		8.6666666667		170

		27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222

		28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667

		29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667

		30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111

				194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222

				6498.7666666667																69.6666666667

		4																4																24368

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F				4013

		1		24368														1		111														5741

		2		4013														2		27														3711		4712.75				9458.25

		3		5741														3		33														5386		4584				4712.75

		4		3711														4		22														3498		4165.5				4584

		5		5386		9458.25												5		42		48.25												4067		3898		897.5540112578		4165.5		2944.1996524947

		6		3498		4712.75												6		29		31												2641		3475.75		839.3596982969		3898		897.5540112578

		7		4067		4584												7		30		31.5												3697		3622.5		680.5529117012		3475.75		839.3596982969

		8		2641		4165.5		5730.125		2600.875		-312.925		2287.95				8		24		30.75		35.375		26.125		-0.925		25.2				4085		3637		721.2923839366		3622.5		680.5529117012

		9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525				9		30		31.25		31.125		31.375		0.025		31.4				4125		4330.25		647.2085975557		3637		721.2923839366

		10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675				10		24		28.25		30.4375		26.0625		-0.4375		25.625				5414		4911.25		845.2971925601		4330.25		647.2085975557

		11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975				11		26		27		29.3125		24.6875		-0.4625		24.225				6021		4920.25		905.9530461757		4911.25		845.2971925601

		12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425				12		32		26		28.125		23.875		-0.425		23.45				4121		5442		953.6455955306		4920.25		905.9530461757

		13		6021		4330.25		3766.375		4894.125		112.775		5006.9				13		41		28		27.3125		28.6875		0.1375		28.825				6212		4728.5		1338.4354555786		5442		953.6455955306

		14		4121		4911.25		4125.25		5697.25		157.2		5854.45				14		38		30.75		27.9375		33.5625		0.5625		34.125				2560		4800.5		1432.625654393		4728.5		1338.4354555786

		15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925				15		79		34.25		29.75		38.75		0.9		39.65				6309		4576		1533.0911176444		4800.5		1432.625654393

		16		2560		5442		4900.9375		5983.0625		108.2125		6091.275				16		71		47.5		35.125		59.875		2.475		62.35				3223		5346		2468.7795314689		4576		1533.0911176444

		17		6309		4728.5		5000.5		4456.5		-54.4		4402.1				17		130		57.25		42.4375		72.0625		2.9625		75.025				9292		5820.75		2320.1002301894		5346		2468.7795314689

		18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725				18		45		79.5		54.625		104.375		4.975		109.35				4459		5485.5		2209.2812356341		5820.75		2320.1002301894

		19		9292		4576		4886.75		4265.25		-62.15		4203.1				19		151		81.25		66.375		96.125		2.975		99.1				4968		5455		2410.1038002802		5485.5		2209.2812356341

		20		4459		5346		4862.75		5829.25		96.65		5925.9				20		81		99.25		79.3125		119.1875		3.9875		123.175				3101		5932		2975.538157733		5455		2410.1038002802

		21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675				21		85		101.75		90.4375		113.0625		2.2625		115.325				11200		7147		3093.4822712438		5932		2975.538157733

		22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625				22		41		90.5		93.1875		87.8125		-0.5375		87.275				9319		8414.5		3187.7294525257		7147		3093.4822712438

		23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825				23		176		89.5		95.25		83.75		-1.15		82.6				10038		12678.5		4770.5639734732		8414.5		3187.7294525257

		24		9319		5932		5673.3125		6190.6875		51.7375		6242.425				24		102		95.75		94.375		97.125		0.275		97.4				20157		11749.75		4513.0198055875		12678.5		4770.5639734732

		25		10038		7147		6004.875		8289.125		228.425		8517.55				25		102		101		94.1875		107.8125		1.3625		109.175				7485		10791.25		5121.2326671662		11749.75		4513.0198055875

		26		20157		8414.5		6737.125		10091.875		335.475		10427.35				26		165		105.25		97.875		112.625		1.475		114.1				5485		10423.25		5141.0534289555		10791.25		5121.2326671662

		27		7485		12678.5		8543		16814		827.1		17641.1				27		88		136.25		109.5625		162.9375		5.3375		168.275				8566		5809.25		4082.6301954133		10423.25		5141.0534289555

		28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525				28		77		114.25		114.1875		114.3125		0.0125		114.325				1701						5809.25		4082.6301954133

		29		8566		10791.25		10908.5		10674		-23.45		10650.55				29		142		108		115.9375		100.0625		-1.5875		98.475

		30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325				30		46		118		119.125		116.875		-0.225		116.65

				194963		5809.25		9693.375		1925.125		-776.825		1148.3						2090		88.25		107.125		69.375		-3.775		65.6

				6498.7666666667																69.6666666667

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1						24368		156.1025304087

		1		Jul '04		444		14799		214700000																						4013		63.3482438588

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128				5741		75.7693869581

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078				3711		60.9179776421

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2		5386		73.3893725276

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode						3498		59.1438923305

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1		4067		63.773035054

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681				2641		51.3906606301

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383				3697		60.8029604542

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014				4085		63.9140047251

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000				4125		64.2261628933

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435				5414		73.5798885566

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435				6021		77.5951029383

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174				4121		64.1950153828

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39				6212		78.816241981

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875				2560		50.5964425627

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738																6309		79.4292137692

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y												3223		56.7714717089

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2								9292		96.3950206183

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1										4459		66.7757440992

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1								4968		70.4840407468

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y												3101		55.6866231693

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2								11200		105.8300524426

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575										9319		96.5349677578

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331								10038		100.1898198421

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z												20157		141.9753499732

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2								7485		86.5158944934

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331										5485		74.0607858451

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15								8566		92.5526876973

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642																1701		41.2431812546

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s
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4class MA TRADES

		

										Trades				Lots										SUMMARY OUTPUT

										Mean		69.6666666667		Mean		6498.7666666667

				Trades		Lots				Standard Error		8.4987265217		Standard Error		898.1959193945								Regression Statistics

		Jul '04		111		24368				Median		45.5		Median		5177								Multiple R		0.6785548253

		Aug '04		27		4013				Mode		30		Mode										R Square		0.4604366509

		Sep '04		33		5741				Standard Deviation		46.54944226		Standard Deviation		4919.6216611144								Adjusted R Square		0.4411665313

		Oct '04		22		3711				Sample Variance		2166.8505747126		Sample Variance		24202677.2885057								Standard Error		3677.6712878539

		Nov '04		42		5386				Kurtosis		-0.3010563031		Kurtosis		6.7422308436								Observations		30

		Dec '04		29		3498				Skewness		0.9056963795		Skewness		2.4807814926

		Jan '05		30		4067				Range		154		Range		22667								ANOVA

		Feb '05		24		2641				Minimum		22		Minimum		1701										df		SS		MS		F		Significance F

		Mar '05		30		3697				Maximum		176		Maximum		24368								Regression		1		323170190.524519		323170190.524519		23.8938138517		0.0000376575

		Apr '05		24		4085				Sum		2090		Sum		194963								Residual		28		378707450.842147		13525266.1015053

		May '05		26		4125				Count		30		Count		30								Total		29		701877641.366667

		Jun '05		32		5414

		Jul '05		41		6021				COVARIANCE		Column 1		Column 2												Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		Aug '05		38		4121				Column 1		2094.6222222222												Intercept		1502.7118154427		1222.901328722		1.2288087192		0.2293714331		-1002.2908130291		4007.7144439145		-1002.2908130291		4007.7144439145

		Sep '05		79		6212				Column 2		150213.122222222		23395921.3788889										X Variable 1		71.7137059984		14.6709902492		4.8881298931		0.0000376575		41.6615110475		101.7659009494		41.6615110475		101.7659009494

		Oct '05		71		2560

		Nov '05		130		6309				CORRELATION		Column 1		Column 2

		Dec '05		45		3223				Column 1		1

		Jan '06		151		9292				Column 2		0.6785548253		1										RESIDUAL OUTPUT										PROBABILITY OUTPUT

		Feb '06		81		4459

		Mar '06		85		4968				Anova: Two-Factor Without Replication														Observation		Predicted Y		Residuals		Standard Residuals				Percentile		Y

		Apr '06		41		3101																		1		9462.9331812684		14905.0668187316		4.1245920599				1.6666666667		1701

		May '06		176		11200				SUMMARY		Count		Sum		Average		Variance						2		3438.9818774003		574.0181225997		0.1588446814				5		2560

		Jun '06		102		9319				Trades		30		2090		69.6666666667		2166.8505747126						3		3869.2641133909		1871.7358866091		0.5179545365				8.3333333333		2641

		Jul '06		102		10038				Lots		30		194963		6498.7666666667		24202677.2885057						4		3080.4133474082		630.5866525918		0.1744985603				11.6666666667		3101

		Aug '06		165		20157				ANOVA														5		4514.6874673768		871.3125326232		0.2411132266				15		3223

		Sep '06		88		7485				Source of Variation		SS		df		MS		F		P-value		F crit		6		3582.4092893972		-84.4092893972		-0.0233580895				18.3333333333		3498

		Oct '06		77		5485				Rows		355476633.683333		29		12257814.9545977		1.0260136445		0.47267233		1.860811949		7		3654.1229953956		412.8770046044		0.1142530413				21.6666666667		3697

		Nov '06		142		8566				Columns		619999902.15		1		619999902.15		51.8957384783		0.0000000625		4.1829650854		8		3223.840759405		-582.840759405		-0.1612861182				25		3711

		Dec '06		46		1701				Error		346463846.35		29		11947029.1844828								9		3654.1229953956		42.8770046044		0.011865103				28.3333333333		4013

										Total		1321940382.18333		59										10		3223.840759405		861.159240595		0.2383035654				31.6666666667		4067

																								11		3367.2681714019		757.7318285981		0.209682702				35		4085

										F-Test Two-Sample for Variances														12		3797.5504073925		1616.4495926075		0.4473106519				38.3333333333		4121

																								13		4442.9737613783		1578.0262386217		0.4366779816				41.6666666667		4125

												Variable 1		Variable 2										14		4227.832643383		-106.8326433831		-0.0295631732				45		4459

										Mean		69.6666666667		6498.7666666667										15		7168.0945893187		-956.0945893187		-0.2645744699				48.3333333333		4968

										Variance		2166.8505747126		24202677.2885057										16		6594.3849413312		-4034.3849413312		-1.1164117745				51.6666666667		5386

										Observations		30		30										17		10825.4935952386		-4516.4935952386		-1.2498228856				55		5414

										df		29		29										18		4729.8285853721		-1506.8285853721		-0.416975871				58.3333333333		5485

										F		0.0000895294												19		12331.4814212056		-3039.4814212056		-0.8410979359				61.6666666667		5741

										P(F<=f) one-tail		0												20		7311.5220013155		-2852.5220013155		-0.789361748				65		6021

										F Critical one-tail		0.5373994583												21		7598.3768253093		-2630.3768253093		-0.7278888113				68.3333333333		6212

																								22		4442.9737613783		-1341.9737613783		-0.3713565587				71.6666666667		6309

																								23		14124.3240711664		-2924.3240711664		-0.8092311153				75		7485

																								24		8817.5098272826		501.4901727174		0.1387744456				78.3333333333		8566

																								25		8817.5098272826		1220.4901727174		0.3377391149				81.6666666667		9292

																								26		13335.4733051836		6821.5266948164		1.8876812284				85		9319

																								27		7813.5179433045		-328.5179433045		-0.0909088511				88.3333333333		10038

																								28		7024.6671773218		-1539.6671773218		-0.4260631027				91.6666666667		11200

																								29		11686.0580672198		-3120.0580672198		-0.8633954404				95		20157

																								30		4801.5422913705		-3100.5422913705		-0.8579949538				98.3333333333		24368
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TRAPEZES

												OIKONOMIKOS ELEGXOS						[Econometry page 43-46]																t-Test: Paired Two Sample for Means

				Τιμή		Ζήτηση																				Column1		X		Column1		Y

				X		Y		XY		X^2		Y^2		Y^		Point		Column1		Rank		Percent														Variable 1		Variable 2

				2		20		40		4		400		18.9677419355		5		10		1		100.00%				Mean		5.6		Mean		13.2		Mean		5.6		13.2

				4		15		60		16		225		15.7634408602		4		7		2		75.00%				Standard Error		1.3638181697		Standard Error		2.2226110771		Variance		9.3		24.7

				5		14		70		25		196		14.1612903226		3		5		3		50.00%				Median		5		Median		14		Observations		5		5

				7		10		70		49		100		10.9569892473		2		4		4		25.00%				Mode				Mode				Pearson Correlation		-0.9830968793

				10		7		70		100		49		6.1505376344		1		2		5		.00%				Standard Deviation		3.0495901364		Standard Deviation		4.9699094559		Hypothesized Mean Difference		0

				28		66		310		194		970		66		1		0								Sample Variance		9.3		Sample Variance		24.7		df		4

		m		5.6		13.2								13.2												Kurtosis		-0.0034686091		Kurtosis		-0.3545378551		t Stat		-2.1275915416

		s		3.0495901364		4.9699094559																				Skewness		0.5429955845		Skewness		0.1686261465		P(T<=t) one-tail		0.0502398874

						Y^=22,1720430107527+-1,60215053763441*X																				Range		8		Range		13		t Critical one-tail		2.131846486

				-1.6021505376		b				b=(nSXY-SxSx)/(nSX^2-(SX)^2)																Minimum		2		Minimum		7		P(T<=t) two-tail		0.1004797749

				22.1720430108		a				a=my-b.mx																Maximum		10		Maximum		20		t Critical two-tail		2.7764508559

																										Sum		28		Sum		66

				1.1039426523		S^2				s^2=(SY^2-aSY-bSXY)/3																Count		5		Count		5

				1.0506867527		S																				CORRELATION X,Y

																												X		Y

				0.9664794741		R^2		R^2=(n*SXY-SX.SY)^2/[nSX^2-(SX)^2].[nSY^2-(SY)^2]														cov(X,Y)				X		1

				0.9830968793		|r|=R														9.3		V(X)				Y		-0.9830968793		1

																										COVARIANCE X,Y

																												X		Y

				ELEGXOS  b																						X		7.44

																										Y		-11.92		19.76

				H0: b=0

				H1: b=/0				t=|b|/Sb								X		Y		XY		X^2				SUMMARY OUTPUT

								Sb=S/(RootS(Xi-X)^2)								2		8		16		4

								Sb=S/Root(SX^2-(SX)^2/T)								4		6		24		16				Regression Statistics

						0.1722668794		Sb		6.0991802728		ROOT(SX^2-(SX)^2/n)				5		4		20		25				Multiple R				65535

						9.3003979806		t=|b|/Sb		1.7320508076		ROOT(n-2)				7		4		28		49				R Square				-1.5518235229

								t n-2, p%		0.183086116		ROOT(1-r^2)						22		88		94				Adjusted R Square				-1.8018235229

						3.1824492908		t 3, 0,05																		Standard Error				4.8715458289

						Rejected														0		0				Observations				5

														F-Test Two-Sample for Variances												ANOVA

				ELEGXOS ρ																								df		SS		MS		F		Significance F

																X		Y								Regression		1		-57.7278350515		-57.7278350515		-2.4324934839

				H0: ρ=ο										Mean		5.6		13.2								Residual		4		94.9278350515		23.7319587629

				Η1: ρ=/0				t=r.Root(h-2)/Root(1-r^2)						Variance		9.3		24.7								Total		5		37.2

						9.3003979806		t						Observations		5		5

								t n-2, p%						df		4		4										Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

						3.1824492908		t 3, 0,05						F		0.3765182186										Intercept		0

						Rejected								P(F<=f) one-tail		0.1835249847										X Variable 1		0.3195876289		0.1564159099		2.0431913165		0.1105419415		-0.114693458		0.7538687158		-0.114693458		0.7538687158

														F Critical one-tail		0.1565378938

																										RESIDUAL OUTPUT										PROBABILITY OUTPUT

																										Observation		Predicted Y		Residuals		Standard Residuals				Percentile		Y

																										1		6.3917525773		-4.3917525773		-1.0079200369				10		2

																										2		4.793814433		-0.793814433		-0.1821827297				30		4

																										3		4.4742268041		0.5257731959		0.1206664833				50		5

																										4		3.1958762887		3.8041237113		0.8730574968				70		7

																										5		2.2371134021		7.7628865979		1.7816051357				90		10
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TR-LTS MA4 b

		

																												Column 1		Column 2

																										Column 1		4.6

																										Column 2		3.1		2.8

		3				1		-3		9		4		-2		4				1		4

		3				1		-3		9		3		-3		9				1		3						Column 1		Column 2

		2				2		-2		4		5		-1		1				2		5				Column 1		1

		1				3		-1		1		6		0		0				3		6				Column 2		0.8637812295		1

		0				4		0		0		8		2		4				4		8

		0				4		0		0		5		-1		1				4		5

		1				5		1		1		6		0		0				5		6

		2				6		2		4		7		1		1				6		7

		3				7		3		9		8		2		4				7		8

		3				7		3		9		8		2		4				7		8

		18				40		0		46		60		0		28

		1.8

						xm				sx^2		ym				sy^2

						4		0		5.1111111111		6		0		3.1111111111

						Median				sx		Median				sy

						4				2.260776661		6				1.7638342074

						CVx						CVy

						0.5651941653						0.2939723679								SKEW				xm+-1.96*(σ/Ρίζα του n)

																				Skewness characterizes the degree of asymmetry of a distribution around its mean. Positive skewness indicates a distribution with an asymmetric tail extending toward more positive values. Negative skewness indicates a distribution with an asymmetric tail

						AV(X)				VAR(X)		AV(Y)				VAR(Y)

						4		0		5.1111111111		6		0		3.1111111111				CONFID(X) 5%

						MED(X)				STDEV(X)		MED(Y)				STDEV(Y)				The confidence interval is a range on either side of a sample mean

						4				2.260776661		6				1.7638342074				If we assume alpha equals 0.05, we need to calculate the area under the standard normal curve that equals (1 - alpha), or 95 percent. This value is ± 1.96. The confidence interval is therefore:

						CVx						Cvy

						;						;

						SKEW(X)						SKEW(Y)

						0						-0.3037214515

						CONFID(X) 5%						CONFID(Y) 5%						CORREL(X,Y)=p x,y=Cov(X,Y)/σx*σy

						1.4012160688						1.0932140608								πλην -1<=ρ x,y<=1

						CONFID(X) 95%						CONFID(Y) 95%						Returns the correlation coefficient of the array1 and array2 cell ranges. Use the correlation coefficient to determine the relationship between two properties

						0.0448299737						0.0349758747

																		COVAR(X,Y)				Cov(X,Y)=(1/n)*Σ(xi-mx)(yi-my)

						Column1						Column1						covariance, the average of the products of deviations for each data point pair. Use covariance to determine the relationship between two data sets.

						Mean		4				Mean		6

						Standard Error		0.714920353				Standard Error		0.557773351

						Median		4				Median		6

						Mode		1				Mode		8

						Standard Deviation		2.260776661				Standard Deviation		1.7638342074

						Sample Variance		5.1111111111				Sample Variance		3.1111111111

						Kurtosis		-1.3482986767				Kurtosis		-1.0020043732

						Skewness		0				Skewness		-0.3037214515

						Range		6				Range		5

						Minimum		1				Minimum		3

						Maximum		7				Maximum		8

						Sum		40				Sum		60

						Count		10				Count		10

						Confidence Level(95,0%)		1.6172634299				Confidence Level(95,0%)		1.2617719429

								CORREL(X,Y)

								0.8637812295

								COVAR(X,Y)

								3.1





autocorel

		

						2		-2.5		6.25		3		-2.5		6.25

						4		-0.5		0.25		5		-0.5		0.25

						5		0.5		0.25		6		0.5		0.25

						7		2.5		6.25		8		2.5		6.25

						18		0		13		22		0		13

																				SKEW

																				Skewness characterizes the degree of asymmetry of a distribution around its mean. Positive skewness indicates a distribution with an asymmetric tail extending toward more positive values. Negative skewness indicates a distribution with an asymmetric tail

																				CONFID(X) 5%				xm+-1.96*(σ/Ρίζα του n)

						xm				sx^2		ym				sy^2				The confidence interval is a range on either side of a sample mean

						4.5		0		4.3333333333		5.5		0		4.3333333333				If we assume alpha equals 0.05, we need to calculate the area under the standard normal curve that equals (1 - alpha), or 95 percent. This value is ± 1.96. The confidence interval is therefore:

						Median				sx		Median				sy

						4.5				2.0816659995		5.5				2.0816659995

						CVx						CVy

						0.4625924443						0.3784847272

						AV(X)				VAR(X)		AV(Y)				VAR(Y)

						4.5		0		4.3333333333		5.5		0		4.3333333333

						MED(X)				STDEV(X)		MED(Y)				STDEV(Y)

						4.5				2.0816659995		5.5				2.0816659995

						CVx						Cvy

						;						;

						SKEW(X)						SKEW(Y)

						0						0

						CONFID(X) 5%						CONFID(Y) 5%						CORREL(X,Y)=p x,y=Cov(X,Y)/σx*σy

						2.0399921727						2.0399921727								πλην -1<=ρ x,y<=1

						CONFID(X) 95%						CONFID(Y) 95%						Returns the correlation coefficient of the array1 and array2 cell ranges. Use the correlation coefficient to determine the relationship between two properties

						0.0652667333						0.0652667333

																		COVAR(X,Y)				Cov(X,Y)=(1/n)*Σ(xi-mx)(yi-my)

																		covariance, the average of the products of deviations for each data point pair. Use covariance to determine the relationship between two data sets.

								CORREL(X,Y)

								1

								COVAR(X,Y)

								3.25

				6		20		-6.4112654321		3.5162037037

				7		28		-5.7021604938		9.1890432099

				9		31		-4.2839506173		11.3163580247

				15		38		-0.0293209877		16.2800925926

				21		40		4.225308642		17.6983024691
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Sheet2

		

		4																						4																		4

		I		Xi		S'		S''		a		b		F										I		SQRT(Xi)		S'		S''		a		b		F						I		SQRT(Xi)		S'		S''		a		b		F

		1		444																				1		21.0713075057																1		6.0958245624

		2		367																				2		19.1572440607																2		5.9053618481

		3		434																				3		20.832666656																3		6.0730445341

		4		713																				4		26.7020598456																4		6.5694814204

		5		391		489.5										98.5		489.5						5		19.7737199333		21.940819517														5		5.96870756		6.1609280913

		6		301		476.25										175.25		476.25						6		17.3493515729		21.6164226239														6		5.7071102647		6.1291488406

		7		573		459.75										-113.25		459.75						7		23.9374184072		21.164449502														7		6.3508857167		6.0795859448

		8		503		494.5		480		509		2.9		511.9		-8.5		494.5		148.8150068037		8.9		8		22.427661492		21.9406374397		21.6655822707		22.2156926088		0.0550110338		22.2707036427		495.9842407394				8		6.2205901701		6.1490462405		6.1296772793		6.1684152016		0.0038737922		6.1722889939		479.2819248398

		9		517		442		468.125		415.875		-5.225		410.65		-75		442		102.8984633024		-106.35		9		22.7376340018		20.8720378513		21.3983868542		20.3456888484		-0.1052698006		20.2404190479		409.6745632332				9		6.2480428745		6.0618234279		6.1049011135		6.0187457423		-0.0086155371		6.0101302052		407.5363801797

		10		311		473.5		467.4375		479.5625		1.2125		480.775		162.5		473.5		96.1471040906		169.775		10		17.6351920885		21.6130163685		21.3975352904		21.8284974466		0.0430962156		21.8715936622		478.3666093235				10		5.7397929122		6.1316572565		6.1055282174		6.1577862956		0.0052258078		6.1630121034		474.8562389743

		11		353		476		471.5		480.5		0.9		481.4		123		476		98.7427212507		128.4		11		18.7882942281		21.6844764974		21.5275420392		21.8414109555		0.0313868916		21.8727978472		478.4192856627				11		5.8664680569		6.1398279184		6.1205887108		6.1590671259		0.0038478415		6.1629149675		474.8101155873

		12		390		421		453.125		388.875		-6.425		382.45		31		421		96.7758363436		-7.55		12		19.7484176581		20.3971954526		21.1416815424		19.6527093628		-0.148897218		19.5038121448		380.3986881792				12		5.9661467391		6.0187235034		6.0880080266		5.9494389803		-0.0138569046		5.9355820757		378.2601081154

		13		337		392.75		440.8125		344.6875		-9.6125		335.075		55.75		392.75		91.8542493573		-1.925		13		18.3575597507		19.7273844941		20.8555182031		18.5992507851		-0.2256267418		18.3736240433		337.5900604853				13		5.8200829304		5.9551126457		6.061330331		5.8488949604		-0.0212435371		5.8276514233		339.5602585536

		14		561		347.75		409.375		286.125		-12.325		273.8		-213.25		347.75		89.4037541158		-287.2		14		23.6854385647		18.6323659314		20.1103555939		17.1543762688		-0.2955979325		16.8587783363		284.2184069938				14		6.3297209055		5.8481226596		5.9904466818		5.7057986375		-0.0284648044		5.6773338331		292.1694181267

		15		688		410.25		392.9375		427.5625		3.4625		431.025		-277.75		410.25		82.8744343872		-256.975		15		26.2297540972		20.1449275504		19.7254683571		20.5643867436		0.0838918387		20.6482785823		426.3514084122				15		6.5337888379		5.995604658		5.9543908667		6.0368184493		0.0082427583		6.0450612075		422.0235877173

		16		472		494		411.1875		576.8125		16.5625		593.375		22		494		122.9681742363		121.375		16		21.7255609824		22.0052925177		20.1274926234		23.883092412		0.3755599789		24.2586523908		588.4822158182				16		6.1569789856		6.1624348532		5.9903187041		6.3345510023		0.0344232298		6.3689742321		583.4590283143

		17		690		514.5		441.625		587.375		14.575		601.95		-175.5		514.5		124.7831869684		-88.05		17		26.2678510731		22.4995783487		20.820541087		24.1786156104		0.3358074523		24.5144230628		600.9569381009				17		6.5366915976		6.2101429148		6.0540762714		6.3662095583		0.0312133287		6.397422887		600.2960120375

		18		268		602.75		505.375		700.125		19.475		719.6		334.75		602.75		132.0798764006		451.6		18		16.3707055437		24.4771511793		22.281737399		26.6725649597		0.4390827561		27.1116477157		735.0414418615				18		5.5909869805		6.3892950817		6.1893693769		6.5892207864		0.0399851409		6.6292059273		756.8809135056

		19		809		529.5		535.1875		523.8125		-1.1375		522.675		-279.5		529.5		169.8801507681		-286.325		19		28.4429253067		22.6484679241		22.9076224925		22.3893133558		-0.0518309137		22.3374824421		498.9631218512				19		6.6957989171		6.2046116004		6.2416211125		6.1676020883		-0.0074019024		6.1602001858		473.5228579223

		20		335		559.75		551.625		567.875		1.625		569.5		224.75		559.75		187.0338371793		234.5		20		18.3030052177		23.2017607265		23.2067395447		23.1967819083		-0.0009957636		23.1957861447		538.0444948686				20		5.8141305318		6.2451141202		6.2622909293		6.2279373111		-0.0034353618		6.2245019493		504.9714784082

		21		503		525.5		554.375		496.625		-5.775		490.85		22.5		525.5		208.8124906465		-12.15		21		22.427661492		22.3461217853		23.1683754038		21.5238681668		-0.1644507237		21.3594174431		456.224713509				21		6.2205901701		6.1594020067		6.2496057022		6.0691983112		-0.0180407391		6.0511575721		424.6042557336

		22		522		478.75		523.375		434.125		-8.925		425.2		-43.25		478.75		204.5642472428		-96.8		22		22.8473193176		21.38607439		22.3956062065		20.3765425736		-0.2019063633		20.1746362103		407.0159462174				22		6.2576675879		6.0803766499		6.1723760943		5.9883772054		-0.0183998889		5.9699773166		391.4967901545

		23		545		542.25		526.5625		557.9375		3.1375		561.075		-2.75		542.25		157.6498790834		16.075		23		23.3452350599		23.0052278335		22.4847961838		23.5256594832		0.1040863299		23.6297458131		558.3648871913				23		6.3007857947		6.2470468017		6.1829848946		6.3111087088		0.0128123814		6.3239210902		557.7557208191

		24		496		476.25		505.6875		446.8125		-5.8875		440.925		-19.75		476.25		102.4877279239		-55.075		24		22.2710574513		21.7308052718		22.1170573202		21.3445532234		-0.0772504097		21.2673028138		452.2981689721				24		6.2065759267		6.1482935211		6.1587797449		6.1378072974		-0.0020972447		6.1357100526		462.0670694997

		25		686		516.5		503.4375		529.5625		2.6125		532.175		-169.5		516.5		39.1948258703		-153.825		25		26.1916017074		22.7228183302		22.2112314564		23.234405204		0.1023173748		23.3367225788		544.6026207186				25		6.5308776277		6.2464048698		6.1805304606		6.312279279		0.0131748818		6.3254541609		558.6114555386

		26		983		562.25		524.3125		600.1875		7.5875		607.775		-420.75		562.25		72.2338866115		-375.225		26		31.3528308132		23.663803384		22.7806637049		24.5469430632		0.1766279358		24.723570999		611.2549629448				26		6.8906091201		6.3239767342		6.2414304817		6.4065229868		0.0165092505		6.4230322373		615.867742822

		27		721		677.5		558.125		796.875		23.875		820.75		-43.5		677.5		168.6647006638		99.75		27		26.8514431642		25.7901812579		23.476902061		28.1034604549		0.4626558394		28.5661162943		816.0230001385				27		6.5806391373		6.4822121173		6.3002218106		6.664202424		0.0363980613		6.7006004853		812.8938094517

		28		782		721.5		619.4375		823.5625		20.4125		843.975		-60.5		721.5		165.1248107493		61.975		28		27.9642629082		26.666733284		24.7108840641		28.622582504		0.391169844		29.013752348		841.797825311				28		6.6618547405		6.552175453		6.4011922936		6.7031586123		0.0301966319		6.7333552442		839.9608169172

		29		820		793		688.5625		897.4375		20.8875		918.325		-27		793		164.8981219572		98.325		29		28.6356421266		28.0900346483		26.0526881436		30.1273811529		0.4074693009		30.5348504539		932.3770922405				29		6.7093043403		6.6659951564		6.5060898652		6.8259004476		0.0319810582		6.8578815058		951.3495027886

		30		597		826.5		754.625		898.375		14.375		912.75		229.5		826.5		152.8837385074		315.75		30		24.4335834457		28.701044753		27.3119984858		30.0900910203		0.2778092534		30.3679002737		922.2093670336				30		6.3919171134		6.7106018346		6.6027461403		6.8184575288		0.0215711388		6.8400286676		934.5159247192

		31		894		730		767.75		692.25		-7.55		684.7		-164		730		66.8066239231		-209.3		31		29.8998327755		26.9712329112		27.6072613991		26.3352044232		-0.1272056976		26.2079987256		686.8591972032				31		6.7957057752		6.5859288329		6.6286753192		6.5431823465		-0.0085492973		6.5346330493		688.5810626328

		32		938		773.25		780.6875		765.8125		-1.4875		764.325		-164.75		773.25		90.0455613842		-173.675		32		30.6267856622		27.733330314		27.8739106566		27.5927499714		-0.0281160685		27.5646339028		759.8090421978				32		6.843749949		6.6396954923		6.650555329		6.6288356556		-0.0021719673		6.6266636883		754.9591850823

		33		1321		812.25		785.5		839		5.35		844.35		-508.75		812.25		109.6869123916		-476.65		33		36.3455636908		28.3989610025		27.9511422452		28.8467797598		0.0895637515		28.9363435113		837.3119758025				33		7.1861443045		6.6851692945		6.6553488636		6.7149897254		0.0059640862		6.7209538115		829.6084243178

		34		1076		937.5		813.25		1061.75		24.85		1086.6		-138.5		937.5		220.8816849583		10.6		34		32.8024389337		30.3264413935		28.3574914053		32.2953913818		0.3937899976		32.6891813794		1068.5825792581				34		6.9810057407		6.8043792855		6.6787932263		6.9299653447		0.0251172118		6.9550825566		1048.4650920862

		35		1149		1057.25		895.0625		1219.4375		32.4375		1251.875		-91.75		1057.25		210.8420246891		102.875		35		33.8969025134		32.4186552655		29.7193469939		35.1179635372		0.5398616543		35.6578251915		1271.4804973889				35		7.0466472778		6.9516514424		6.7702238787		7.133079006		0.0362855127		7.1693645188		1299.0188383756

		36		818		1121		982		1260		27.8		1287.8		303		1121		202.4974536877		469.8		36		28.6006992922		33.4179227		31.1404950904		35.6953503096		0.4554855219		36.1508358316		1306.8829313203				36		6.7068623366		7.014386818		6.8638967101		7.164876926		0.0300980216		7.1949749475		1332.7169373389

		37		1055		1091		1051.6875		1130.3125		7.8625		1138.175		36		1091		235.9750052972		83.175		37		32.4807635378		32.9114011075		32.2686051167		33.5541970983		0.1285591982		33.6827562965		1134.5280717304				37		6.9612960459		6.9801649149		6.9376456152		7.0226842146		0.0085038599		7.0311880746		1131.3739686806

		38		1087		1024.5		1073.4375		975.5625		-9.7875		965.775		-62.5		1024.5		138.3788391518		-121.225		38		32.9696830437		31.9452010693		32.6732950356		31.2171071029		-0.1456187933		31.0714883097		965.4373857785				38		6.9911768871		6.9239528503		6.9675390064		6.8803666941		-0.0087172312		6.8716494629		964.5382244494

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825		237.25		1027.25		141.2562498617		190.825		39		28.1069386451		31.9870120967		32.5653842434		31.4086399501		-0.1156744293		31.2929655208		979.2496910855				39		6.6720329455		6.9264956369		6.961250055		6.8917412187		-0.0069508836		6.8847903351		977.2967433914

				937.5		937.5		1020.0625		854.9375		-16.5125		838.425		0		937.5		158.7337097941						932.6623508307		30.5395211297		31.8457838508		29.2332584086		-0.2612525442		28.9720058644		839.3771238042						927.8239945693		6.8328420538		6.915863864		6.7498202436		-0.016604362		6.7332158816		839.8437658901

																1207148.0625						1459702.2825

																																												2517.6458896943				2797.9863454

																																												839.2152965648				932.6621151333
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		I		Xi		S'		S''		a		b		F

		1		14,799

		2		11,040

		3		15,350

		4		29,435

		5		13,305		17,656.00

		6		12,900		17,282.50

		7		18,190		17,747.50

		8		10,990		18,457.50		17,785.88		19,129.13		134.33		19,263.45

		9		12,207		13,846.25		16,833.44		10,859.06		-597.44		10,261.63

		10		7,310		13,571.75		15,905.75		11,237.75		-466.80		10,770.95

		11		8,890		12,174.25		14,512.44		9,836.06		-467.64		9,368.43

		12		9,245		9,849.25		12,360.38		7,338.13		-502.23		6,835.90

		13		11,826		9,413.00		11,252.06		7,573.94		-367.81		7,206.13

		14		13,290		9,317.75		10,188.56		8,446.94		-174.16		8,272.78

		15		16,080		10,812.75		9,848.19		11,777.31		192.91		11,970.23

		16		8,820		12,610.25		10,538.44		14,682.06		414.36		15,096.43

		17		13,710		12,504.00		11,311.19		13,696.81		238.56		13,935.38

		18		5,435		12,975.00		12,225.50		13,724.50		149.90		13,874.40

		19		17,005		11,011.25		12,275.13		9,747.38		-252.78		9,494.60

		20		6,065		11,242.50		11,933.19		10,551.81		-138.14		10,413.68

		21		8,105		10,553.75		11,445.63		9,661.88		-178.38		9,483.50

		22		7,410		9,152.50		10,490.00		7,815.00		-267.50		7,547.50

		23		7,740		9,646.25		10,148.75		9,143.75		-100.50		9,043.25

		24		8,106		7,330.00		9,170.63		5,489.38		-368.13		5,121.25

		25		14,005		7,840.25		8,492.25		7,188.25		-130.40		7,057.85

		26		21,320		9,315.25		8,532.94		10,097.56		156.46		10,254.03

		27		14,050		12,792.75		9,319.56		16,265.94		694.64		16,960.58

		28		16,950		14,370.25		11,079.63		17,660.88		658.13		18,319.00

		29		18,205		16,581.25		13,264.88		19,897.63		663.28		20,560.90

		30		9,862		17,631.25		15,343.88		19,918.63		457.48		20,376.10

		31		15,480		14,766.75		15,837.38		13,696.13		-214.13		13,482.00

		32		14,427		15,124.25		16,025.88		14,222.63		-180.33		14,042.30

		33		21,367		14,493.50		15,503.94		13,483.06		-202.09		13,280.98

		34		16,315		15,284.00		14,917.13		15,650.88		73.38		15,724.25

		35		17,325		16,897.25		15,449.75		18,344.75		289.50		18,634.25

		36		12,030		17,358.50		16,008.31		18,708.69		270.04		18,978.73

		37		14,395		16,759.25		16,574.75		16,943.75		36.90		16,980.65

		38		15,640		15,016.25		16,507.81		13,524.69		-298.31		13,226.38

		39		9,550		14,847.50		15,995.38		13,699.63		-229.58		13,470.05

				12,904		12,903.75		14,881.69		10,925.81		-395.59		10,530.23





Sheet2

		24368

		4013

		5741

		3711		9458.25

		5386		4712.75

		3498		4584

		4067		4165.5

		2641		3898

		3697		3475.75

		4085		3622.5

		4125		3637

		5414		4330.25

		6021		4911.25

		4121		4920.25

		6212		5442

		2560		4728.5

		6309		4800.5

		3223		4576

		9292		5346

		4459		5820.75

		4968		5485.5

		3101		5455

		11200		5932

		9319		7147

		10038		8414.5

		20157		12678.5

		7485		11749.75

		5485		10791.25

		8566		10423.25

		1701		5809.25



Actual

Forecast

Data Point

Value

Moving Average



Sheet1

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

				0



Actual

Forecast

Data Point

Value

Moving Average



		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

				0



Lots Realized

Lots Predicted



		COUNTRIES		V(Ri)		Betas βiw		Var(Rw)biw^2/Var(R1)		FR-SYS-Risk				Marjet share		COUNTRIES		effect.syst.risk

		Australia		0.002098		0.225435		0.0350029825		0.036037		-2.95		0.01173617		Australia		3.0705925		INTEGRATED		INTEGRATED		2.9824876812		2.87

		Austria		0.005329		0.982327		0.2616581636		0.268177		-2.49		0.00093533		Austria		286.72045		INTEGRATED		INTEGRATED		279.7495682035		2.43

		Canada		0.461569		-2.383616		0.0177870448		0.017775		0.07		0.02459529		Canada		0.7226888		SEGMENTED		SEGMENTED		0.7231890645		-0.07

		Denmark		0.002002		0.053009		0.0020281637		0.020268		-899.33		0.00349419		Denmark		5.8003783		INTEGRATED		SEGMENTED		0.5804388599		89.99

		Finland		0.012182		-0.181154		0.0038926478		0.003879		0.35		0.00917461		Finland		0.422182		SEGMENTED		SEGMENTED		0.4242848219		-0.50

		France		0.00358		0.261035		0.0275031416		0.032376		-17.72		0.04520007		France		0.7162721		SEGMENTED		SEGMENTED		0.6084756417		15.05

		Germany		0.03037		-0.003925		0.000000733		0.00001		-1264.26		0.03968874		Germany		0.000252		SEGMENTED		SEGMENTED		0.0000184686		92.67

		Ireland		0.003305		0.0884		0.0034166533		0.003414		0.08		0.00255842		Ireland		1.3345285		INTEGRATED		INTEGRATED		1.3354544262		-0.07

		Italy		0.003802		0.88149		0.2953184051		0.306968		-3.94		0.02400748		Italy		12.786325		INTEGRATED		INTEGRATED		12.3010997015		3.79

		Japan		0.005064		0.704412		0.1415883894		0.14149		0.07		0.10006445		Japan		1.4138494		INTEGRATED		INTEGRATED		1.4149719447		-0.08

		Netherlands		0.005437		0.613511		0.1000352868		0.099966		0.07		0.02001105		Netherlands		4.9955439		INTEGRATED		INTEGRATED		4.9990023936		-0.07

		New Zealand		0.043839		0.51866		0.0088669186		0.015562		-75.51		0.00057119		New Zealand		27.244178		INTEGRATED		INTEGRATED		15.5235885738		43.02

		Norway		0.004395		0.626244		0.1289425111		0.130103		-0.90		0.00206659		Norway		62.955184		INTEGRATED		INTEGRATED		62.3938522292		0.89

		Spain		0.004319		0.193531		0.0125309998		0.012843		-2.49		0.01575439		Spain		0.8152149		SEGMENTED		SEGMENTED		0.7953973362		2.43

		Sweden		0.008513		0.629896		0.0673477226		0.100998		-49.96		0.01029089		Sweden		9.8143517		INTEGRATED		INTEGRATED		6.5444021498		33.32

		Switzerland		0.008135		-0.006611		0.0000077633		0.000776		-9895.79		0.02472754		Switzerland		0.0003137		SEGMENTED		SEGMENTED		0.0003139523		-0.08

		UK		0.003112		0.258427		0.0310101617		0.03159		-1.87		0.08219266		UK		0.3843351		SEGMENTED		SEGMENTED		0.377286265		1.83

		USA		0.450588		-1.841393		0.0108737965		0.010866		0.07		0.47966079		USA		0.0226541		SEGMENTED		SEGMENTED		0.0226697632		-0.07

		Venezuela		1.208448		4.337678		0.0224985484		0.029314		-30.29		0.00060346		Venezuela		48.577659		INTEGRATED		INTEGRATED		37.2825845078		23.25

		WORLD		0.001445												WORLD

		ΣΗΜΕΙΩΣΕΙΣ

		Τα A,B,C,E,G είναι αντιγραφή του πίνακα του βιβλίου

		Στο D έκανα τη διαίρεση B21/Bi i=2,3,…20

		Τα κίτρινα δείχνουν το που υπάρχει σημαντική διαφορά

								μεταξύ των στηλών Ε βιβλίου και D συνάρτητης

		Στη στήλη F είναι τα ποσοστά διαφορών μεταξύ D, E

		Στη στήλη Κ είναι οι διαιρέσεις που υποτίθεται ότι δίνουν τη στήλη G του βιβλίου

		Στη στήλη L είναι οι ποσοστιαίες διαφορές των στηλών Η και Κ

		Τα κίτρινα είναι εκεί που έχουμε αξιόλογες διαφορές

		Στη στήλη Ι είναι οι χαρακτηρισμοί με βάση τη στήλη Η του βιβλίου														http://en.wikipedia.org/wiki/Modern_portfolio_theory

		Στη στήλη J είναι οι χαρακτηρισμοί με βάση τα αποτελέσματα στην Κ στήλη της συνάρτησης

		3.0705925		0.225435

		286.72045		0.982327

		0.7226888		-2.383616

		5.8003783		0.053009

		0.422182		-0.181154				Et-1(ri,t)=λw*βiw+λd*βid

		0.7162721		0.261035

		0.000252		-0.003925

		1.3345285		0.0884

		12.786325		0.88149

		1.4138494		0.704412

		4.9955439		0.613511

		27.244178		0.51866

		62.955184		0.626244

		0.8152149		0.193531

		9.8143517		0.629896

		0.0003137		-0.006611

		0.3843351		0.258427

		0.0226541		-1.841393

		48.577659		4.337678





		

		4

		I		Xi		S'		S''		a		b		F								X		Y

		1		444														1		Jul '04		444		14799

		2		367														2		Aug '04		367		11040

		3		434														3		Sep '04		434		15350

		4		713														4		Oct '04		713		29435

		5		391		489.5												5		Nov '04		391		13305

		6		301		476.25												6		Dec '04		301		12900

		7		573		459.75												7		Jan '05		573		18190

		8		503		494.5		480		509		2.9		511.9				8		Feb '05		503		10990

		9		517		442		468.125		415.875		-5.225		410.65				9		Mar '05		517		12207

		10		311		473.5		467.4375		479.5625		1.2125		480.775				10		Apr '05		311		7310

		11		353		476		471.5		480.5		0.9		481.4				11		May '05		353		8890

		12		390		421		453.125		388.875		-6.425		382.45				12		Jun '05		390		9245

		13		337		392.75		440.8125		344.6875		-9.6125		335.075				13		Jul '05		337		11826

		14		561		347.75		409.375		286.125		-12.325		273.8				14		Aug '05		561		13290

		15		688		410.25		392.9375		427.5625		3.4625		431.025				15		Sep '05		688		16080

		16		472		494		411.1875		576.8125		16.5625		593.375				16		Oct '05		472		8820

		17		690		514.5		441.625		587.375		14.575		601.95				17		Nov '05		690		13710

		18		268		602.75		505.375		700.125		19.475		719.6				18		Dec '05		268		5435

		19		809		529.5		535.1875		523.8125		-1.1375		522.675				19		Jan '06		809		17005

		20		335		559.75		551.625		567.875		1.625		569.5				20		Feb '06		335		6065

		21		503		525.5		554.375		496.625		-5.775		490.85				21		Mar '06		503		8105

		22		522		478.75		523.375		434.125		-8.925		425.2				22		Apr '06		522		7410

		23		545		542.25		526.5625		557.9375		3.1375		561.075				23		May '06		545		7740

		24		496		476.25		505.6875		446.8125		-5.8875		440.925				24		Jun '06		496		8106

		25		686		516.5		503.4375		529.5625		2.6125		532.175				25		Jul '06		686		14005

		26		983		562.25		524.3125		600.1875		7.5875		607.775				26		Aug '06		983		21320

		27		721		677.5		558.125		796.875		23.875		820.75				27		Sep '06		721		14050

		28		782		721.5		619.4375		823.5625		20.4125		843.975				28		Oct '06		782		16950

		29		820		793		688.5625		897.4375		20.8875		918.325				29		Nov '06		820		18205

		30		597		826.5		754.625		898.375		14.375		912.75				30		Dec '06		597		9862

		31		894		730		767.75		692.25		-7.55		684.7				31		Jan '07		894		15480

		32		938		773.25		780.6875		765.8125		-1.4875		764.325				32		Feb '07		938		14427

		33		1321		812.25		785.5		839		5.35		844.35				33		Mar '07		1321		21367

		34		1076		937.5		813.25		1061.75		24.85		1086.6				34		Apr '07		1076		16315

		35		1149		1057.25		895.0625		1219.4375		32.4375		1251.875				35		May '07		1149		17325

		36		818		1121		982		1260		27.8		1287.8				36		Jun '07		818		12030

		37		1055		1091		1051.6875		1130.3125		7.8625		1138.175				37		Jul '07		1055		14395

		38		1087		1024.5		1073.4375		975.5625		-9.7875		965.775				38		Aug '07		1087		15640

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825				39		Sep '07		790		9550

				937.5		937.5		1020.0625		854.9375		-16.5125		838.425				40				1004.8879892038		17214.1515162054

																						662.898041388		13746.6909581646





		4				trades												4		lots

						T		S'		S''		a		b		F				L		S'		S''		a		b		F

		1		Jul '04		444												1		14799

		2		Aug '04		367												2		11040

		3		Sep '04		434												3		15350

		4		Oct '04		713												4		29435

		5		Nov '04		391		489.5										5		13305		17656

		6		Dec '04		301		476.25										6		12900		17282.5

		7		Jan '05		573		459.75										7		18190		17747.5

		8		Feb '05		503		494.5		480		509		2.9		511.9		8		10990		18457.5		17785.875		19129.125		134.325		19263.45

		9		Mar '05		517		442		468.125		415.875		-5.225		410.65		9		12207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		Apr '05		311		473.5		467.4375		479.5625		1.2125		480.775		10		7310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		May '05		353		476		471.5		480.5		0.9		481.4		11		8890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		Jun '05		390		421		453.125		388.875		-6.425		382.45		12		9245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		Jul '05		337		392.75		440.8125		344.6875		-9.6125		335.075		13		11826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		Aug '05		561		347.75		409.375		286.125		-12.325		273.8		14		13290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		Sep '05		688		410.25		392.9375		427.5625		3.4625		431.025		15		16080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		Oct '05		472		494		411.1875		576.8125		16.5625		593.375		16		8820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		Nov '05		690		514.5		441.625		587.375		14.575		601.95		17		13710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		Dec '05		268		602.75		505.375		700.125		19.475		719.6		18		5435		12975		12225.5		13724.5		149.9		13874.4

		19		Jan '06		809		529.5		535.1875		523.8125		-1.1375		522.675		19		17005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		Feb '06		335		559.75		551.625		567.875		1.625		569.5		20		6065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		Mar '06		503		525.5		554.375		496.625		-5.775		490.85		21		8105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		Apr '06		522		478.75		523.375		434.125		-8.925		425.2		22		7410		9152.5		10490		7815		-267.5		7547.5

		23		May '06		545		542.25		526.5625		557.9375		3.1375		561.075		23		7740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		Jun '06		496		476.25		505.6875		446.8125		-5.8875		440.925		24		8106		7330		9170.625		5489.375		-368.125		5121.25

		25		Jul '06		686		516.5		503.4375		529.5625		2.6125		532.175		25		14005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		Aug '06		983		562.25		524.3125		600.1875		7.5875		607.775		26		21320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		Sep '06		721		677.5		558.125		796.875		23.875		820.75		27		14050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		Oct '06		782		721.5		619.4375		823.5625		20.4125		843.975		28		16950		14370.25		11079.625		17660.875		658.125		18319

		29		Nov '06		820		793		688.5625		897.4375		20.8875		918.325		29		18205		16581.25		13264.875		19897.625		663.275		20560.9

		30		Dec '06		597		826.5		754.625		898.375		14.375		912.75		30		9862		17631.25		15343.875		19918.625		457.475		20376.1

		31		Jan '07		894		730		767.75		692.25		-7.55		684.7		31		15480		14766.75		15837.375		13696.125		-214.125		13482

		32		Feb '07		938		773.25		780.6875		765.8125		-1.4875		764.325		32		14427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		Mar '07		1,321		812.25		785.5		839		5.35		844.35		33		21367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		Apr '07		1,076		937.5		813.25		1061.75		24.85		1086.6		34		16315		15284		14917.125		15650.875		73.375		15724.25

		35		May '07		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875		35		17325		16897.25		15449.75		18344.75		289.5		18634.25

		36		Jun '07		818		1121		982		1260		27.8		1287.8		36		12030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		Jul '07		1,055		1091		1051.6875		1130.3125		7.8625		1138.175		37		14395		16759.25		16574.75		16943.75		36.9		16980.65

		38		Aug '07		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775		38		15640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		Sep '07		790		1027.25		1065.9375		988.5625		-7.7375		980.825		39		9550		14847.5		15995.375		13699.625		-229.575		13470.05

								937.5		1020.0625		854.9375		-16.5125		838.425						12903.75		14881.6875		10925.8125		-395.5875		10530.225
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				Trades																Trades

				TANKERS																LOTS

		4																4

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		444														1		14,799

		2		367														2		11,040

		3		434														3		15,350

		4		713														4		29,435

		5		391		489.5												5		13,305		17656

		6		301		476.25												6		12,900		17282.5

		7		573		459.75												7		18,190		17747.5

		8		503		494.5		480		509		2.9		511.9				8		10,990		18457.5		17785.875		19129.125		134.325		19263.45

		9		517		442		468.125		415.875		-5.225		410.65				9		12,207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		311		473.5		467.4375		479.5625		1.2125		480.775				10		7,310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		353		476		471.5		480.5		0.9		481.4				11		8,890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		390		421		453.125		388.875		-6.425		382.45				12		9,245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		337		392.75		440.8125		344.6875		-9.6125		335.075				13		11,826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		561		347.75		409.375		286.125		-12.325		273.8				14		13,290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		688		410.25		392.9375		427.5625		3.4625		431.025				15		16,080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		472		494		411.1875		576.8125		16.5625		593.375				16		8,820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		690		514.5		441.625		587.375		14.575		601.95				17		13,710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		268		602.75		505.375		700.125		19.475		719.6				18		5,435		12975		12225.5		13724.5		149.9		13874.4

		19		809		529.5		535.1875		523.8125		-1.1375		522.675				19		17,005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		335		559.75		551.625		567.875		1.625		569.5				20		6,065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		503		525.5		554.375		496.625		-5.775		490.85				21		8,105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		522		478.75		523.375		434.125		-8.925		425.2				22		7,410		9152.5		10490		7815		-267.5		7547.5

		23		545		542.25		526.5625		557.9375		3.1375		561.075				23		7,740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		496		476.25		505.6875		446.8125		-5.8875		440.925				24		8,106		7330		9170.625		5489.375		-368.125		5121.25

		25		686		516.5		503.4375		529.5625		2.6125		532.175				25		14,005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		983		562.25		524.3125		600.1875		7.5875		607.775				26		21,320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		721		677.5		558.125		796.875		23.875		820.75				27		14,050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		782		721.5		619.4375		823.5625		20.4125		843.975				28		16,950		14370.25		11079.625		17660.875		658.125		18319

		29		820		793		688.5625		897.4375		20.8875		918.325				29		18,205		16581.25		13264.875		19897.625		663.275		20560.9

		30		597		826.5		754.625		898.375		14.375		912.75				30		9,862		17631.25		15343.875		19918.625		457.475		20376.1

		31		894		730		767.75		692.25		-7.55		684.7				31		15,480		14766.75		15837.375		13696.125		-214.125		13482

		32		938		773.25		780.6875		765.8125		-1.4875		764.325				32		14,427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		1,321		812.25		785.5		839		5.35		844.35				33		21,367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		1,076		937.5		813.25		1061.75		24.85		1086.6				34		16,315		15284		14917.125		15650.875		73.375		15724.25

		35		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875				35		17,325		16897.25		15449.75		18344.75		289.5		18634.25

		36		818		1121		982		1260		27.8		1287.8				36		12,030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		1,055		1091		1051.6875		1130.3125		7.8625		1138.175				37		14,395		16759.25		16574.75		16943.75		36.9		16980.65

		38		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775				38		15,640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825				39		9,550		14847.5		15995.375		13699.625		-229.575		13470.05

						937.5		1020.0625		854.9375		-16.5125		838.425								12903.75		14881.6875		10925.8125		-395.5875		10530.225
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		1		444		-203		41,209		-280		56,840		-213		43,239		66		-13,398		-256		51,968		-346		70,238		-74		15,022		-144		29,232		-130		26,390		-336		68,208		-294		59,682		-257		52,171		-310		62,930		-86		17,458		41		-8,323		-175		35,525		-379		76,937		162		-32,886		-312		63,336		-144		29,232		-125		25,375		-102		20,706		-151		30,653		39		-7,917		336		-68,208		74		-15,022		135		-27,405		173		-35,119		-50		10,150		247		-50,141		291		-59,073		674		-136,822		429		-87,087		502		-101,906		171		-34,713		408		-82,824		440		-89,320		143		-29,029

		2		367		-280		78,400		-213		59,640		66		-18,480		-256		71,680		-346		96,880		-74		20,720		-144		40,320		-130		36,400		-336		94,080		-294		82,320		-257		71,960		-310		86,800		-86		24,080		41		-11,480		-175		49,000		-379		106,120		162		-45,360		-312		87,360		-144		40,320		-125		35,000		-102		28,560		-151		42,280		39		-10,920		336		-94,080		74		-20,720		135		-37,800		173		-48,440		-50		14,000		247		-69,160		291		-81,480		674		-188,720		429		-120,120		502		-140,560		171		-47,880		408		-114,240		440		-123,200		143		-40,040

		3		434		-213		45,369		66		-14,058		-256		54,528		-346		73,698		-74		15,762		-144		30,672		-130		27,690		-336		71,568		-294		62,622		-257		54,741		-310		66,030		-86		18,318		41		-8,733		-175		37,275		43		-9,159		162		-34,506		-312		66,456		-144		30,672		-125		26,625		-102		21,726		-151		32,163		39		-8,307		336		-71,568		74		-15,762		135		-28,755		173		-36,849		-50		10,650		247		-52,611		291		-61,983		674		-143,562		429		-91,377		502		-106,926		171		-36,423		408		-86,904		440		-93,720		143		-30,459

		4		713		66		4,356		-256		-16,896		-346		-22,836		-74		-4,884		-144		-9,504		-130		-8,580		-336		-22,176		-294		-19,404		-257		-16,962		-310		-20,460		-86		-5,676		41		2,706		-175		-11,550		43		2,838		-379		-25,014		-312		-20,592		-144		-9,504		-125		-8,250		-102		-6,732		-151		-9,966		39		2,574		336		22,176		74		4,884		135		8,910		173		11,418		-50		-3,300		247		16,302		291		19,206		674		44,484		429		28,314		502		33,132		171		11,286		408		26,928		440		29,040		143		9,438

		5		391		-256		65,536		-346		88,576		-74		18,944		-144		36,864		-130		33,280		-336		86,016		-294		75,264		-257		65,792		-310		79,360		-86		22,016		41		-10,496		-175		44,800		43		-11,008		-379		97,024		162		-41,472		-144		36,864		-125		32,000		-102		26,112		-151		38,656		39		-9,984		336		-86,016		74		-18,944		135		-34,560		173		-44,288		-50		12,800		247		-63,232		291		-74,496		674		-172,544		429		-109,824		502		-128,512		171		-43,776		408		-104,448		440		-112,640		143		-36,608

		6		301		-346		119,716		-74		25,604		-144		49,824		-130		44,980		-336		116,256		-294		101,724		-257		88,922		-310		107,260		-86		29,756		41		-14,186		-175		60,550		43		-14,878		-379		131,134		162		-56,052		-312		107,952		-125		43,250		-102		35,292		-151		52,246		39		-13,494		336		-116,256		74		-25,604		135		-46,710		173		-59,858		-50		17,300		247		-85,462		291		-100,686		674		-233,204		429		-148,434		502		-173,692		171		-59,166		408		-141,168		440		-152,240		143		-49,478

		7		573		-74		5,476		-144		10,656		-130		9,620		-336		24,864		-294		21,756		-257		19,018		-310		22,940		-86		6,364		41		-3,034		-175		12,950		43		-3,182		-379		28,046		162		-11,988		-312		23,088		-144		10,656		-102		7,548		-151		11,174		39		-2,886		336		-24,864		74		-5,476		135		-9,990		173		-12,802		-50		3,700		247		-18,278		291		-21,534		674		-49,876		429		-31,746		502		-37,148		171		-12,654		408		-30,192		440		-32,560		143		-10,582

		8		503		-144		20,736		-130		18,720		-336		48,384		-294		42,336		-257		37,008		-310		44,640		-86		12,384		41		-5,904		-175		25,200		43		-6,192		-379		54,576		162		-23,328		-312		44,928		-144		20,736		-125		18,000		-151		21,744		39		-5,616		336		-48,384		74		-10,656		135		-19,440		173		-24,912		-50		7,200		247		-35,568		291		-41,904		674		-97,056		429		-61,776		502		-72,288		171		-24,624		408		-58,752		440		-63,360		143		-20,592

		9		517		-130		16,900		-336		43,680		-294		38,220		-257		33,410		-310		40,300		-86		11,180		41		-5,330		-175		22,750		43		-5,590		-379		49,270		162		-21,060		-312		40,560		-144		18,720		-125		16,250		-102		13,260		39		-5,070		336		-43,680		74		-9,620		135		-17,550		173		-22,490		-50		6,500		247		-32,110		291		-37,830		674		-87,620		429		-55,770		502		-65,260		171		-22,230		408		-53,040		440		-57,200		143		-18,590

		10		311		-336		112,896		-294		98,784		-257		86,352		-310		104,160		-86		28,896		41		-13,776		-175		58,800		43		-14,448		-379		127,344		162		-54,432		-312		104,832		-144		48,384		-125		42,000		-102		34,272		-151		50,736		336		-112,896		74		-24,864		135		-45,360		173		-58,128		-50		16,800		247		-82,992		291		-97,776		674		-226,464		429		-144,144		502		-168,672		171		-57,456		408		-137,088		440		-147,840		143		-48,048

		11		353		-294		86,436		-257		75,558		-310		91,140		-86		25,284		41		-12,054		-175		51,450		43		-12,642		-379		111,426		162		-47,628		-312		91,728		-144		42,336		-125		36,750		-102		29,988		-151		44,394		39		-11,466		74		-21,756		135		-39,690		173		-50,862		-50		14,700		247		-72,618		291		-85,554		674		-198,156		429		-126,126		502		-147,588		171		-50,274		408		-119,952		440		-129,360		143		-42,042

		12		390		-257		66,049		-310		79,670		-86		22,102		41		-10,537		-175		44,975		43		-11,051		-379		97,403		162		-41,634		-312		80,184		-144		37,008		-125		32,125		-102		26,214		-151		38,807		39		-10,023		336		-86,352		135		-34,695		173		-44,461		-50		12,850		247		-63,479		291		-74,787		674		-173,218		429		-110,253		502		-129,014		171		-43,947		408		-104,856		440		-113,080		143		-36,751

		13		337		-310		96,100		-86		26,660		41		-12,710		-175		54,250		43		-13,330		-379		117,490		162		-50,220		-312		96,720		-144		44,640		-125		38,750		-102		31,620		-151		46,810		39		-12,090		336		-104,160		74		-22,940		173		-53,630		-50		15,500		247		-76,570		291		-90,210		674		-208,940		429		-132,990		502		-155,620		171		-53,010		408		-126,480		440		-136,400		143		-44,330				0

		14		561		-86		7,396		41		-3,526		-175		15,050		43		-3,698		-379		32,594		162		-13,932		-312		26,832		-144		12,384		-125		10,750		-102		8,772		-151		12,986		39		-3,354		336		-28,896		74		-6,364		135		-11,610		-50		4,300		247		-21,242		291		-25,026		674		-57,964		429		-36,894		502		-43,172		171		-14,706		408		-35,088		440		-37,840		143		-12,298				0				0

		15		688		41		1,681		-175		-7,175		43		1,763		-379		-15,539		162		6,642		-312		-12,792		-144		-5,904		-125		-5,125		-102		-4,182		-151		-6,191		39		1,599		336		13,776		74		3,034		135		5,535		173		7,093		247		10,127		291		11,931		674		27,634		429		17,589		502		20,582		171		7,011		408		16,728		440		18,040		143		5,863				0				0				0

		16		472		-175		30,625		43		-7,525		-379		66,325		162		-28,350		-312		54,600		-144		25,200		-125		21,875		-102		17,850		-151		26,425		39		-6,825		336		-58,800		74		-12,950		135		-23,625		173		-30,275		-50		8,750		291		-50,925		674		-117,950		429		-75,075		502		-87,850		171		-29,925		408		-71,400		440		-77,000		143		-25,025				0				0				0				0

		17		690		43		1,849		-379		-16,297		162		6,966		-312		-13,416		-144		-6,192		-125		-5,375		-102		-4,386		-151		-6,493		39		1,677		336		14,448		74		3,182		135		5,805		173		7,439		-50		-2,150		247		10,621		674		28,982		429		18,447		502		21,586		171		7,353		408		17,544		440		18,920		143		6,149				0				0				0				0				0

		18		268		-379		143,641		162		-61,398		-312		118,248		-144		54,576		-125		47,375		-102		38,658		-151		57,229		39		-14,781		336		-127,344		74		-28,046		135		-51,165		173		-65,567		-50		18,950		247		-93,613		291		-110,289		429		-162,591		502		-190,258		171		-64,809		408		-154,632		440		-166,760		143		-54,197				0				0				0				0				0				0

		19		809		162		26,244		-312		-50,544		-144		-23,328		-125		-20,250		-102		-16,524		-151		-24,462		39		6,318		336		54,432		74		11,988		135		21,870		173		28,026		-50		-8,100		247		40,014		291		47,142		674		109,188		502		81,324		171		27,702		408		66,096		440		71,280		143		23,166				0				0				0				0				0				0				0

		20		335		-312		97,344		-144		44,928		-125		39,000		-102		31,824		-151		47,112		39		-12,168		336		-104,832		74		-23,088		135		-42,120		173		-53,976		-50		15,600		247		-77,064		291		-90,792		674		-210,288		429		-133,848		171		-53,352		408		-127,296		440		-137,280		143		-44,616				0				0				0				0				0				0				0				0

		21		503		-144		20,736		-125		18,000		-102		14,688		-151		21,744		39		-5,616		336		-48,384		74		-10,656		135		-19,440		173		-24,912		-50		7,200		247		-35,568		291		-41,904		674		-97,056		429		-61,776		502		-72,288		408		-58,752		440		-63,360		143		-20,592				0				0				0				0				0				0				0				0				0

		22		522		-125		15,625		-102		12,750		-151		18,875		39		-4,875		336		-42,000		74		-9,250		135		-16,875		173		-21,625		-50		6,250		247		-30,875		291		-36,375		674		-84,250		429		-53,625		502		-62,750		171		-21,375		440		-55,000		143		-17,875				0				0				0				0				0				0				0				0				0				0

		23		545		-102		10,404		-151		15,402		39		-3,978		336		-34,272		74		-7,548		135		-13,770		173		-17,646		-50		5,100		247		-25,194		291		-29,682		674		-68,748		429		-43,758		502		-51,204		171		-17,442		408		-41,616		143		-14,586				0				0				0				0				0				0				0				0				0				0				0

		24		496		-151		22,801		39		-5,889		336		-50,736		74		-11,174		135		-20,385		173		-26,123		-50		7,550		247		-37,297		291		-43,941		674		-101,774		429		-64,779		502		-75,802		171		-25,821		408		-61,608		440		-66,440				0				0				0				0				0				0				0				0				0				0				0				0

		25		686		39		1,521		336		13,104		74		2,886		135		5,265		173		6,747		-50		-1,950		247		9,633		291		11,349		674		26,286		429		16,731		502		19,578		171		6,669		408		15,912		440		17,160		143		5,577				0				0				0				0				0				0				0				0				0				0				0				0

		26		983		336		112,896		74		24,864		135		45,360		173		58,128		-50		-16,800		247		82,992		291		97,776		674		226,464		429		144,144		502		168,672		171		57,456		408		137,088		440		147,840		143		48,048				0				0				0				0				0				0				0				0				0				0				0				0				0

		27		721		74		5,476		135		9,990		173		12,802		-50		-3,700		247		18,278		291		21,534		674		49,876		429		31,746		502		37,148		171		12,654		408		30,192		440		32,560		143		10,582				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		28		782		135		18,225		173		23,355		-50		-6,750		247		33,345		291		39,285		674		90,990		429		57,915		502		67,770		171		23,085		408		55,080		440		59,400		143		19,305				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		29		820		173		29,929		-50		-8,650		247		42,731		291		50,343		674		116,602		429		74,217		502		86,846		171		29,583		408		70,584		440		76,120		143		24,739				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		30		597		-50		2,500		247		-12,350		291		-14,550		674		-33,700		429		-21,450		502		-25,100		171		-8,550		408		-20,400		440		-22,000		143		-7,150				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		31		894		247		61,009		291		71,877		674		166,478		429		105,963		502		123,994		171		42,237		408		100,776		440		108,680		143		35,321				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		32		938		291		84,681		674		196,134		429		124,839		502		146,082		171		49,761		408		118,728		440		128,040		143		41,613				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		33		1,321		674		454,276		429		289,146		502		338,348		171		115,254		408		274,992		440		296,560		143		96,382				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		34		1,076		429		184,041		502		215,358		171		73,359		408		175,032		440		188,760		143		61,347				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		35		1,149		502		252,004		171		85,842		408		204,816		440		220,880		143		71,786				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		36		818		171		29,241		408		69,768		440		75,240		143		24,453				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		37		1,055		408		166,464		440		179,520		143		58,344				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		38		1,087		440		193,600		143		62,920				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		39		790		143		20,449				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

				647				70,611				43,924				44,490				34,785				35,749				30,228				23,758				23,714				15,393				12,276				10,785				5,021				5,384				-8,122				-6,958				-7,758				-11,685				-7,001				-8,982				-15,628				-17,152				-16,850				-20,199				-19,943				-21,174				-19,708				-20,155				-17,441				-13,761				-14,018				-13,952				-15,894				-10,237				-6,263				-5,980				-6,064				-3,317				-744

								1.00				67.87				68.74				53.75				55.24				46.71				36.71				36.64				23.78				18.97				16.66				7.76				8.32				-12.55				-10.75				-11.99				-18.06				-10.82				-13.88				-24.15				-26.50				-26.04				-31.21				-30.82				-32.72				-30.45				-31.14				-26.95				-21.26				-21.66				-21.56				-24.56				-15.82				-9.68				-9.24				-9.37				-5.13				-1.15

										Τάξη s		Αυτοσυνδιακύμανση (		Αυτοσυσχέτιση (

										0		67.87

										1		68.74		101.29%

										2		53.75		79.19%

										3		55.24		81.39%

										4		46.71		68.82%

										5		36.71		54.09%

										6		36.64		53.99%

										7		23.78		35.04%

										8		18.97		27.95%

										9		16.66		24.55%

										10		7.76		11.43%

										11		8.32		12.26%

										12		-12.55		-18.49%

										13		-10.75		-15.84%

										14		-11.99		-17.66%

										15		-18.06		-26.60%

										16		-10.82		-15.94%

										17		-13.88		-20.45%

										18		-24.15		-35.58%

										19		-26.50		-39.05%

										20		-26.04		-38.36%

										21		-31.21		-45.99%

										22		-30.82		-45.40%

										23		-32.72		-48.21%

										24		-30.45		-44.87%

										25		-31.14		-45.89%

										26		-26.95		-39.71%

										27		-21.26		-31.33%

										28		-21.66		-31.91%

										29		-21.56		-31.76%

										30		-24.56		-36.18%

										31		-15.82		-23.31%

										32		-9.68		-14.26%

										33		-9.24		-13.62%

										34		-9.37		-13.80%

										35		-5.13		-7.55%

										36		-1.15		-1.69%

										37

										38

										39





						askhsh 10h  thalas.Kef7 ask

		Yt		Xt		Yt*=Yt-0,5Yt-1		Xt*=Xt-0,5Xt-1

		4		2		4		2		16		4

		10		6		8		5		64		25

		18		14		13		11		169		121

		30		30		21		23		441		529

						Column1				Column2

						Confidence Level(95,0%)		11.6569197676		Confidence Level(95,0%)		14.7778430079

						SUMMARY OUTPUT

						Regression Statistics

						Multiple R		0.9921376034

						R Square		0.984337024

						Adjusted R Square		0.9765055361

						Standard Error		1.1228844844

						Observations		4

						ANOVA

								df		SS		MS		F		Significance F

						Regression		1		158.4782608696		158.4782608696		125.6896551724		0.0078623966

						Residual		2		2.5217391304		1.2608695652

						Total		3		161

								Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

						Intercept		3.4782608696		0.9094939054		3.8243916191		0.0620734166		-0.4349782896		7.3915000287		-0.4349782896		7.3915000287

						X Variable 1		0.7826086957		0.0698063454		11.2111397803		0.0078623966		0.482256024		1.0829613673		0.482256024		1.0829613673

						RESIDUAL OUTPUT

						Observation		Predicted Y		Residuals		Standard Residuals

						1		5.0434782609		-1.0434782609		-1.1381354594

						2		7.3913043478		0.6086956522		0.6639123513

						3		12.0869565217		0.9130434783		0.9958685269

						4		21.4782608696		-0.4782608696		-0.5216454189





				Lots		Time		Trades				Lots= 58,69,63 -406,82 Time +24,03 Trades

		Jul '04		14799		1		444

		Aug '04		11040		2		367				SUMMARY OUTPUT

		Sep '04		15350		3		434				Regression Statistics

		Oct '04		29435		4		713				Multiple R		0.88

		Nov '04		13305		5		391				R Square		0.77

		Dec '04		12900		6		301				Adjusted R Square		0.76

		Jan '05		18190		7		573				Standard Error		2385.10

		Feb '05		10990		8		503				Observations		39.00

		Mar '05		12207		9		517

		Apr '05		7310		10		311				ANOVA

		May '05		8890		11		353						df		SS		MS		F		Significance F

		Jun '05		9245		12		390				Regression		2.00		680431227.71		340215613.86		59.81		0.00

		Jul '05		11826		13		337				Residual		36.00		204793802.03		5688716.72

		Aug '05		13290		14		561				Total		38.00		885225029.74

		Sep '05		16080		15		688

		Oct '05		8820		16		472						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		Nov '05		13710		17		690				Intercept		5869.63		1006.31		5.83		0.00		3828.74		7910.52		3828.74		7910.52

		Dec '05		5435		18		268				Time		-406.82		51.98		-7.83		0.00		-512.25		-301.40		-512.25		-301.40

		Jan '06		17005		19		809				Trades		24.03		2.20		10.92		0.00		19.57		28.50		19.57		28.50

		Feb '06		6065		20		335

		Mar '06		8105		21		503						RESIDUAL OUTPUT

		Apr '06		7410		22		522

		May '06		7740		23		545						Observation		Predicted Lots		Residuals		Standard Residuals

		Jun '06		8106		24		496						1		16133.23		-1334.23		-0.57

		Jul '06		14005		25		686						2		13875.90		-2835.90		-1.22

		Aug '06		21320		26		983						3		15079.26		270.74		0.12

		Sep '06		14050		27		721						4		21377.49		8057.51		3.47

		Oct '06		16950		28		782						5		13232.22		72.78		0.03

		Nov '06		18205		29		820						6		10662.47		2237.53		0.96

		Dec '06		9862		30		597						7		16792.48		1397.52		0.60

		Jan '07		15480		31		894						8		14703.39		-3713.39		-1.60

		Feb '07		14427		32		938						9		14633.02		-2426.02		-1.05

		Mar '07		21367		33		1321						10		9275.51		-1965.51		-0.85

		Apr '07		16315		34		1076						11		9878.05		-988.05		-0.43

		May '07		17325		35		1149						12		10360.43		-1115.43		-0.48

		Jun '07		12030		36		818						13		8679.89		3146.11		1.36

		Jul '07		14395		37		1055						14		13656.34		-366.34		-0.16

		Aug '07		15640		38		1087						15		16301.64		-221.64		-0.10

		Sep '07		9550		39		790						16		10703.81		-1883.81		-0.81

														17		15536.06		-1826.06		-0.79

		Lots				Time				Trades				18		4987.54		447.46		0.19

														19		17582.28		-577.28		-0.25

		Mean		13286.51		Mean		20.00		Mean		647.18		20		5784.07		280.93		0.12

		Standard Error		772.86		Standard Error		1.83		Standard Error		43.11		21		9414.70		-1309.70		-0.56

		Median		13305.00		Median		20.00		Median		573.00		22		9464.50		-2054.50		-0.88

		Mode				Mode				Mode		503.00		23		9610.42		-1870.42		-0.81

		Standard Deviation		4826.53		Standard Deviation		11.40		Standard Deviation		269.20		24		8026.01		79.99		0.03

		Sample Variance		23295395.52		Sample Variance		130.00		Sample Variance		72469.36		25		12185.36		1819.64		0.78

		Kurtosis		1.93		Kurtosis		-1.20		Kurtosis		-0.37		26		18916.18		2403.82		1.04

		Skewness		0.90		Skewness		-0.00		Skewness		0.64		27		12212.85		1837.15		0.79

		Range		24000.00		Range		38.00		Range		1053.00		28		13272.01		3677.99		1.58

		Minimum		5435.00		Minimum		1.00		Minimum		268.00		29		13778.42		4426.58		1.91

		Maximum		29435.00		Maximum		39.00		Maximum		1321.00		30		8012.36		1849.64		0.80

		Sum		518174.00		Sum		780.00		Sum		25240.00		31		14743.18		736.82		0.32

		Count		39.00		Count		39.00		Count		39.00		32		15393.78		-966.78		-0.42

		Confidence Level(95,0%)		1564.58		Confidence Level(95,0%)		3.70		Confidence Level(95,0%)		87.26		33		24191.39		-2824.39		-1.22

														34		17896.62		-1581.62		-0.68

				Lots		Time		Trades						35		19244.17		-1919.17		-0.83

		Lots		22698077.6857331										36		10882.60		1147.40		0.49

		Time		2914.4615384615		126.6666666667								37		16171.47		-1776.47		-0.77

		Trades		775310.548980934		2265.4871794872		70611.1729125575						38		16533.69		-893.69		-0.38

														39		8989.23		560.77		0.24

				Lots		Time		Trades

		Lots		1

		Time		0.0543541387		1

		Trades		0.6124130566		0.7575193399		1
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Sysxetiseis

		

				x		y		x^2		xy		y^2				68		x		y		x^2		xy		y^2

		1		65		68		4225		4420		4624				1		-3		0		9		0		0

		2		63		66		3969		4158		4356				2		-5		-2		25		10		4

		3		67		68		4489		4556		4624				3		-1		0		1		0		0

		4		64		65		4096		4160		4225				4		-4		-3		16		12		9

		5		68		69		4624		4692		4761				5		0		1		0		0		1

		6		62		66		3844		4092		4356				6		-6		-2		36		12		4

		7		70		68		4900		4760		4624				7		2		0		4		0		0

		8		66		65		4356		4290		4225				8		-2		-3		4		6		9

		9		68		71		4624		4828		5041				9		0		3		0		0		9

		10		67		67		4489		4489		4489				10		-1		-1		1		1		1

		11		69		68		4761		4692		4624				11		1		0		1		0		0

		12		71		70		5041		4970		4900				12		3		2		9		6		4

				800		811		53418		54107		54849						-16		-5		106		47		41

				a		b												a		b

				35.8248031496		0.4763779528												0.218503937		0.4763779528

				y=35,8248031496063+0,476377952755905x														y=0,218503937007874+0,476377952755905x

		1		65		36.3011811024

		2		63		36.7775590551

		3		67		37.2539370079

		4		64		37.7303149606

		5		68		38.2066929134

		6		62		38.6830708661

		7		70		39.1594488189

		8		66		39.6358267717

		9		68		40.1122047244

		10		67		40.5885826772

		11		69		41.0649606299

		12		71		41.5413385827

				65		66.7893700787

				63		65.8366141732

				67		67.7421259843

				64		66.312992126

				68		68.218503937

				62		65.3602362205

				70		69.1712598425

				66		67.2657480315

				68		68.218503937

				67		67.7421259843

				69		68.6948818898

				71		69.6476377953
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				Χ		5		4		6		6		10		14

				Υ		15		18		12		9		30		36





ANOVA1
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ANOVA2

		

														synartisi  SUMSQ athrioisma tetragwnvn

														synartisi COUNT athroisma keliwn pou exoun arithmo mesa tou

				3		10		8		7		25

						A1		A2		A3		SAi		a1-x1m		a2-x2m		a3-x3m		(A1-xm)^2		(A2-xm)^2		(A3-xm)^2

						3		8				11		-1.6		2.375		-6.7142857143		2.56		5.640625		45.0816326531		SSB		18.5364285714		k-1		2		SB^2		9.2682142857		F		1.4389243138

						4		6		8		18		-0.6		0.375		1.2857142857		0.36		0.140625		1.6530612245		SSW		141.7035714286		n-k		22		SW^2		6.4410714286		F-2,22,95%		1.5

						7				8		15		2.4		-5.625		1.2857142857		5.76		31.640625		1.6530612245		SST		160.24

						2				8		10		-2.6		-5.625		1.2857142857		6.76		31.640625		1.6530612245										NOT REJECTED

						6		9				15		1.4		3.375		-6.7142857143		1.96		11.390625		45.0816326531

						2		6		8		16		-2.6		0.375		1.2857142857		6.76		0.140625		1.6530612245

						5		9		8		22		0.4		3.375		1.2857142857		0.16		11.390625		1.6530612245

						8		3				11		3.4		-2.625		-6.7142857143		11.56		6.890625		45.0816326531				F-Test Two-Sample for Variances A1, A2

						2		3		3		8		-2.6		-2.625		-3.7142857143		6.76		6.890625		13.7959183673								A1		A2

						7		1		4		12		2.4		-4.625		-2.7142857143		5.76		21.390625		7.3673469388				Mean				4.6		5.625

				Ti		46		45		47		138		4.84		15.89453125		23.5247813411		48.4		127.15625		164.6734693878				Variance				5.3777777778		9.125

				Ti^2		2116		2025		2209		19044																Observations				10		8

				Ti^2/ni		211.6		253.125		315.5714285714		761.76		18.5364285714														df				9		7

						260		317		345				160.24														F				0.5893455099

				xm		4.6		5.625		6.7142857143				s^2						4.84		15.89453125		23.5247813411				P(F<=f) one-tail				0.2257445659

				si^2/n1		4.84		15.89453125		23.5247813411																		F Critical one-tail				0.3036983998

				s		2.2		3.9867946085		4.8502351841





ploia

		

				3		10		10		10		30

						A1		A2		A3		SAi				(A1-xm)^2		(A2-xm)^2		(A3-xm)^2

						3		8		6		17				2.56		17.64		0.16		SSB		16.2666666667		k-1		2		SB^2		8.1333333333		F		1.6840490798

						4		6		8		18				0.36		4.84		5.76		SSW		130.4		n-k		27		SW^2		4.8296296296		F-2,27,95%		3.5545610899

						7		2		7		16				5.76		3.24		1.96		SST		146.6666666667

						2		3		7		12				6.76		0.64		1.96										NOT REJECTED

						6		2		5		13				1.96		3.24		0.36

						2		5		9		16				6.76		1.44		11.56

						5		5		4		14				0.16		1.44		2.56

						8		3		3		14				11.56		0.64		6.76								F-Test Two-Sample for Variances A1 A2

						2		3		3		8				6.76		0.64		6.76												A1		A2

						7		1		4		12				5.76		7.84		2.56								Mean				4.6		3.8

				Ti		46		38		56		140				48.4		41.6		40.4								Variance				5.3777777778		4.6222222222

				Ti^2		2116		1444		3136		19600																Observations				10		10

				Ti^2/ni		211.6		144.4		313.6		653.3333333333		16.2666666667														df				9		9

						260		186		354				146.6666666667														F				1.1634615385

				xm		4.6		3.8		5.6				s^2		5.3777777778		4.6222222222		4.4888888889								P(F<=f) one-tail				0.4126287025

				s		2.3190036175		2.1499353995		2.1186998109																		F Critical one-tail				3.1788971455

				Anova: Two-Factor Without Replication

				SUMMARY		Count		Sum		Average		Variance

				A1		10		46		4.6		5.3777777778

				A2		10		38		3.8		4.6222222222

				A3		10		56		5.6		4.4888888889

				ANOVA

				Source of Variation		SS		df		MS		F		P-value		F crit

				Columns		16.2666666667		2		8.1333333333		1.4022988506		0.2716555897		3.5545610899

				Error		104.4		18		5.8

				Total		146.6666666667		29





xronoseires

		

						38

												Αριθμός πλοίων		Παρατ. ώρες		(fi) (xi)		Ατομικές πιθανότητες		Θεωρητικός αριθμός ωρών

												(xi)		(fi)				Px		(Θi=NxPx)		px

		3										0		345		0		0.5016		337		0.5133928571

		2										1		277		227		0.3461		233		0.412202381

		5										2		75		150		0.1194		80		0.1116071429

												3		17		51		0.0275		18		0.025297619

												4		5		20		0.0047		3		0.0074404762

												5		3		15		0.0007		0		0.0044642857

												ΣΥΝΟΛΟ		672		463		1		672		1

												0.2		0.2		0.12

												0.18		0.18		0.0972

												0.3		0.4		0.37

						0.0754		0.0754								0

						0.24367		0.31907								0

						0.328		0.64707								0

						0.2354		0.88247								0

						0.0951		0.97757								0

						0.0205		0.99807								0

						0.0018		0.99987								0

						0.99987										0

																0

																0

																0

																0

																0

																0

																0

																0

																0





elegxoi

																								Αντιγραφή από Θαλασσινό POS 2e																		Αντιγραφή από Θαλασσινό POS 2e

		X1		1		74																				ΧΡΗΣΗ ΔΙΠΛΟΥ ΚΙΝΗΤΟΥ ΜΕΣΟΥ																ΠΑΡΑΔΕΙΓΜΑ ΥΠΟΛΟΓΙΣΜΟΥ ΣΥΝΤΕΛΕΣΤΩΝ ΕΠΟΧΙΚΟΤΗΤΑΣ  Τ=3  k=1,12

		X2		2		69																																				 		1		2		3		4		5		6		7		8

		X3		3		80		71.5																1		160																ΜΗΝΑΣ		Y(1)		Y(2)		Y(3)		gk(1)		gk(2)		gk(3)		gk		Gk

		X4		4		91		74.5		74.3333333333														2		182																ΙΑΝ		109.0		120.0		134.0		91.8		94.1		96.9		94.3		94.2

		X5		5		76		85.5		80														3		192																ΦΕΒ		108.0		115.0		129.0		90.9		90.2		93.3		91.5		91.4

		X6		6		83		83.5		82.3333333333														4		224																ΜΑΡ		123.0		130.0		140.0		103.5		102.0		101.2		102.2		102.2

		X7		7		79		79.5		83.3333333333														5		188																ΑΠΡ		116.0		123.0		138.0		97.6		96.5		99.8		98.0		97.9

		X8		8		87		81		79.3333333333														6		198																ΜΙΑ		124.0		132.0		144.0		104.4		103.5		104.1		104.0		104.0

		X9		9		89		83		83														7		206																ΙΟΥΝ		119.0		125.0		136.0		100.2		98.0		98.3		98.8		98.8

		X10		10		92		88		85														8		203																ΙΟΥΛ		125.0		135.0		148.0		105.2		105.9		107.0		106.0		106.0

								90.5		89.3333333333														9		238																ΑΥΓ		102.0		108.0		116.0		85.9		84.7		83.9		84.8		84.8

																								10		228																ΣΕΠ		126.0		135.0		144.0		106.1		105.9		104.1		105.4		105.3

				4																				11		231		218.75														ΟΚΤ		127.0		143.0		146.0		106.9		112.2		105.6		108.2		108.2

				I		Xi		S'		S''		a		b		F								12		221		225														ΝΟΕ		123.0		135.0		140.0		103.5		105.9		101.2		103.5		103.5

				1		74																		13		259		229.5														ΔΕΚ		124.0		129.0		145.0		104.4		101.2		104.8		103.5		103.4

				2		69																		14		273		234.75														 		 		 		 								 		 

				3		80																		15		 		246		233.81		258.19		8.04		266.23						ΜΟ:		118.8		127.5		138.3						ΣΥΝ:		1200.2		1200.0

				4		91																																														λ=0,999833361106482

				5		76		78.5																Αντιγραφή από Θαλασσινό POS 2e																		Υπολογισμός με συναρτήσεις

				6		83		79																		X		S'		S''		a		b		F

				7		79		82.5																1		143		 		 		 		 		 						ΠΑΡΑΔΕΙΓΜΑ ΥΠΟΛΟΓΙΣΜΟΥ ΣΥΝΤΕΛΕΣΤΩΝ ΕΠΟΧΙΚΟΤΗΤΑΣ  Τ=3  k=1,12																				Χ		Υ				XY		X^2								142.94

				8		87		82.25		80.5625		83.9375		0.3375		84.275								2		152		143		143		143		0		143						 		1		2		3		4		5		6		7		8				1		109.0		118.8		109		1																																				Γράφημα

				9		89		81.25		81.25		81.25		0		81.25								3		161		144.8		143.36		146.24		0.36		146.6						ΜΗΝΑΣ		Y(1)		Y(2)		Y(3)		gk(1)		gk(2)		gk(3)		gk		Gk				2		108.0		118.8		216		4																																						X		F

				10		92		84.5		82.625		86.375		0.375		86.75								4		139		148.04		144.3		151.78		0.94		152.72						ΙΑΝ		109.0		120.0		134.0		91.8		94.1		96.9		94.3		94.2				3		123.0		118.8		369		9																																				1		143

				11		820		86.75		83.6875		89.8125		0.6125		90.425								5		137		146.23		144.68		147.78		0.39		148.17						ΦΕΒ		108.0		115.0		129.0		90.9		90.2		93.3		91.5		91.4				4		116.0		118.8		464		16																																				2		152		143

						82																		6		174		144.39		144.62		144.15		-0.06		144.09						ΜΑΡ		123.0		130.0		140.0		103.5		102.0		101.2		102.2		102.2				5		124.0		118.8		620		25																																				3		161		146.6

																								7		142		150.31		145.76		154.86		1.14		155.99						ΑΠΡ		116.0		123.0		138.0		97.6		96.5		99.8		98.0		97.9				6		119.0		118.8		714		36																																				4		139		152.72

				4																				8		141		148.65		146.34		150.96		0.58		151.53						ΜΙΑ		124.0		132.0		144.0		104.4		103.5		104.1		104.0		104.0				7		125.0		118.8		875		49																																				5		137		148.168

				I		Xi		S'		S''		a		b		F								9		162		147.12		146.49		147.74		0.16		147.9						ΙΟΥΝ		119.0		125.0		136.0		100.2		98.0		98.3		98.8		98.8				8		102.0		118.8		816		64																																				6		174		144.088

				1		11																		10		180		150.09		147.21		152.97		0.72		153.69						ΙΟΥΛ		125.0		135.0		148.0		105.2		105.9		107.0		106.0		106.0				9		126.0		118.8		1134		81																																				7		142		155.99328

				2		12																		11		164		156.08		148.99		163.16		1.77		164.94						ΑΥΓ		102.0		108.0		116.0		85.9		84.7		83.9		84.8		84.8				10		127.0		118.8		1270		100																																				8		141		151.532928

				3		14																		12		171		157.66		150.72		164.6		1.73		166.33						ΣΕΠ		126.0		135.0		144.0		106.1		105.9		104.1		105.4		105.3				11		123.0		118.8		1353		121																																				9		162		147.8969856

				4		15																		13		206		160.33		152.64		168.01		1.92		169.94						ΟΚΤ		127.0		143.0		146.0		106.9		112.2		105.6		108.2		108.2				12		124.0		118.8		1488		144																																				10		180		153.69410304

				5		18		13																14		193		169.46		156.01		182.92		3.36		186.28						ΝΟΕ		123.0		135.0		140.0		103.5		105.9		101.2		103.5		103.5				13		120.0		127.5		1560		169																																				11		164		164.93649408

				6		20		14.75																15				174.17		159.64		188.7		3.63		192.33						ΔΕΚ		124.0		129.0		145.0		104.4		101.2		104.8		103.5		103.4				14		115.0		127.5		1610		196																																				12		171		166.3341645824

				7		22		16.75																																		ΜΟ:		118.8		127.5		138.3								1200.2		1200.0				15		130.0		127.5		1950		225																																				13		206		169.9353071206

				8		23		18.75		15.8125		21.6875		0.5875		22.275								Υπολογισμός με συναρτήσεις																								3				λ=0,999826161709368										16		123.0		127.5		1968		256																																				14		193		186.2826260603

				9		24		20.75		17.75		23.75		0.6		24.35								ΠΑΡΑΔΕΙΓΜΑ ΕΚΘΕΤΙΚΗΣ ΕΞΟΜΑΛΥΝΣΗΣ Με a= 0,2												0.2						109.0		120.0		134.0		94.2														17		132.0		127.5		2244		289																																				15				192.3336051393

				10		26		22.25		19.625		24.875		0.525		25.4										X		S'		S''		a		b		F						108.0		115.0		129.0		91.4														18		125.0		127.5		2250		324

				11		185		23.75		21.375		26.125		0.475		26.6								1		143																123.0		130.0		140.0		102.2														19		135.0		127.5		2565		361

						18.5																		2		152		143		143		143		0		143						116.0		123.0		138.0		97.9														20		108.0		127.5		2160		400

				3																				3		161		144.8		143.36		146.24		0.36		146.6						124.0		132.0		144.0		104.0														21		135.0		127.5		2835		441

				I		Xi		S'		S''		a		b		F								4		139		148.04		144.296		151.784		0.936		152.72						119.0		125.0		136.0		98.8														22		143.0		127.5		3146		484

				1		11																		5		137		146.232		144.6832		147.7808		0.3872		148.168						125.0		135.0		148.0		106.0														23		135.0		127.5		3105		529

				2		12																		6		174		144.3856		144.62368		144.14752		-0.05952		144.088						102.0		108.0		116.0		84.8														24		129.0		127.5		3096		576

				3		14																		7		142		150.30848		145.76064		154.85632		1.13696		155.99328						126.0		135.0		144.0		105.3														25		134.0		138.3		3350		625

				4		15		12.3333333333																8		141		148.646784		146.3378688		150.9556992		0.5772288		151.532928						127.0		143.0		146.0		108.2														26		129.0		138.3		3354		676

				5		18		13.6666666667																9		162		147.1174272		146.49378048		147.74107392		0.15591168		147.8969856						123.0		135.0		140.0		103.5														27		140.0		138.3		3780		729

				6		20		15.6666666667		13.8888888889		17.4444444444		0.4444444444		17.8888888889								10		180		150.09394176		147.213812736		152.974070784		0.720032256		153.69410304						124.0		129.0		145.0		103.4														28		138.0		138.3		3864		784

				7		22		17.6666666667		15.6666666667		19.6666666667		0.5		20.1666666667								11		164		156.075153408		148.9860808704		163.1642259456		1.7722681344		164.93649408																										29		144.0		138.3		4176		841

				8		23		20		17.7777777778		22.2222222222		0.5555555556		22.7777777778								12		171		157.6601227264		150.7208892416		164.5993562112		1.7348083712		166.3341645824																										30		136.0		138.3		4080		900

				9		24		21.6666666667		19.7777777778		23.5555555556		0.4722222222		24.0277777778								13		206		160.3280981811		152.6423310295		168.0138653327		1.9214417879		169.9353071206																										31		148.0		138.3		4588		961

				10		26		23		21.5555555556		24.4444444444		0.3611111111		24.8055555556								14		193		169.4624785449		156.0063605326		182.9185965572		3.3640295031		186.2826260603																										32		116.0		138.3		3712		1024

				11		185		24.3333333333		23		25.6666666667		0.3333333333		26								15				174.1699828359		159.6390849932		188.7008806786		3.6327244607		192.3336051393																										33		144.0		138.3		4752		1089

						18.5																																																								34		146.0		138.3		4964		1156

				4																																																										35		140.0		138.3		4900		1225

				I		Xi		S'		S''		a		b		F																																														36		145.0		138.3		5220		1296

				1		18																																																								37		136.6432398818		145		5055.7998756273		1369

				2		12																																																								38		132.5942637803		145		5038.5820236507		1444

				3		14																																																								39		148.2248140635		145		5780.767748476		1521

				4		15																																																								40		142.0254098865		145		5681.0163954601		1600

				5		18		14.75																																																						41		150.787311912		145		6182.2797883915		1681

				6		14		14.75																																																						42		143.3049324673		145		6018.8071636267		1764

				7		13		15.25												3																4																										43		153.7288288283		145		6610.3396396179		1849

				8		11		15		14.9375		15.0625		0.0125		15.075				I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F														44		122.9580035732		145		5410.1521572229		1936

				9		17		14		14.75		13.25		-0.15		13.1				1		111														1		111																								45		152.7379201449		145		6873.2064065227		2025

				10		19		13.75		14.5		13		-0.15		12.85				2		27														2		27																								46		156.8756903014		145		7216.2817538655		2116

				11		151		15		14.4375		15.5625		0.1125		15.675				3		33														3		33																								47		150.1199094027		145		7055.6357419258		2209

						15.1														4		22		57												4		22																								48		149.999675758		145		7199.984436384		2304		-1077912.5

				3																5		42		27.3333333333												5		42		48.25																						1176		6356.0				162779.853130771		38024

				I		Xi		S'		S''		a		b		F				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111				6		29		31																						24.5		259.4285714286

				1		18														7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889				7		30		31.5																		338776.950277009				0.0000048816		-22456

				2		12														8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222				8		24		30.75		35.375		26.125		-0.925		25.2														Y=4,88163909904153E-06+-22456X

				3		14														9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333				9		30		31.25		31.125		31.375		0.025		31.4

				4		15		14.6666666667												10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778				10		24		28.25		30.4375		26.0625		-0.4375		25.625

				5		18		13.6666666667												11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778				11		26		27		29.3125		24.6875		-0.4625		24.225

				6		14		15.6666666667		14.6666666667		16.6666666667		0.25		16.9166666667				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222				12		32		26		28.125		23.875		-0.425		23.45

				7		13		15.6666666667		15		16.3333333333		0.1666666667		16.5				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889				13		41		28		27.3125		28.6875		0.1375		28.825

				8		11		15		15.4444444444		14.5555555556		-0.1111111111		14.4444444444				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667				14		38		30.75		27.9375		33.5625		0.5625		34.125

				9		17		12.6666666667		14.4444444444		10.8888888889		-0.4444444444		10.4444444444				15		79		37		29		45		2		47				15		79		34.25		29.75		38.75		0.9		39.65

				10		19		13.6666666667		13.7777777778		13.5555555556		-0.0277777778		13.5277777778				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444				16		71		47.5		35.125		59.875		2.475		62.35

				11		151		15.6666666667		14		17.3333333333		0.4166666667		17.75				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889				17		130		57.25		42.4375		72.0625		2.9625		75.025

						15.1														18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778				18		45		79.5		54.625		104.375		4.975		109.35

																				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556				19		151		81.25		66.375		96.125		2.975		99.1

																				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333				20		81		99.25		79.3125		119.1875		3.9875		123.175

																				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667				21		85		101.75		90.4375		113.0625		2.2625		115.325

				4																22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333				22		41		90.5		93.1875		87.8125		-0.5375		87.275

				I		Xi		S'		S''		a		b		F				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222				23		176		89.5		95.25		83.75		-1.15		82.6

				1		74														24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25				24		102		95.75		94.375		97.125		0.275		97.4

				2		69														25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778				25		102		101		94.1875		107.8125		1.3625		109.175

				3		80														26		165		126.6666666667		92		161.3333333333		8.6666666667		170				26		165		105.25		97.875		112.625		1.475		114.1

				4		91														27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222				27		88		136.25		109.5625		162.9375		5.3375		168.275

				5		76		78.5												28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667				28		77		114.25		114.1875		114.3125		0.0125		114.325

				6		83		79												29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667				29		142		108		115.9375		100.0625		-1.5875		98.475

				7		79		82.5												30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111				30		46		118		119.125		116.875		-0.225		116.65

				8		87		82.25		80.5625		83.9375		0.3375		84.275						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222						2090		88.25		107.125		69.375		-3.775		65.6

				9		89		81.25		81.25		81.25		0		81.25						69.6666666667																69.6666666667

				10		92		84.5		82.625		86.375		0.375		86.75

				11		820		86.75		83.6875		89.8125		0.6125		90.425				3																4

						82														I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

						ρ5														1		24368														1		24368

																				2		4013														2		4013

																				3		5741														3		5741

																				4		3711		11374												4		3711

																				5		5386		4488.3333333333												5		5386		9458.25

																				6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		3498		4712.75

																				7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		4067		4584

																				8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		2641		4165.5		5730.125		2600.875		-312.925		2287.95

																				9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525

																				10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675

																				11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975

																				12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425

																				13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		6021		4330.25		3766.375		4894.125		112.775		5006.9

																				14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		4121		4911.25		4125.25		5697.25		157.2		5854.45

																				15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925

																				16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		2560		5442		4900.9375		5983.0625		108.2125		6091.275

																				17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		6309		4728.5		5000.5		4456.5		-54.4		4402.1

																				18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725

																				19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		9292		4576		4886.75		4265.25		-62.15		4203.1

																				20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		4459		5346		4862.75		5829.25		96.65		5925.9

																				21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675

																				22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625

																				23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825

																				24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		9319		5932		5673.3125		6190.6875		51.7375		6242.425

																				25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		10038		7147		6004.875		8289.125		228.425		8517.55

																				26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		20157		8414.5		6737.125		10091.875		335.475		10427.35

																				27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		7485		12678.5		8543		16814		827.1		17641.1

																				28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525

																				29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		8566		10791.25		10908.5		10674		-23.45		10650.55

																				30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325

																						194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						194963		5809.25		9693.375		1925.125		-776.825		1148.3

																						6498.7666666667																6498.7666666667
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regr.SSPS-EXCEL
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xronosei

		

				P		Q		PQ		P^2		Q^2		Q*

				2		20		40		4		400		18.9677419355

				4		15		60		16		225		15.7634408602

				5		14		70		25		196		14.1612903226

				7		10		70		49		100		10.9569892473

				10		7		70		100		49		6.1505376344

				28		66		310		194		970		66

				5.6		13.2								13.2

				11										4.5483870968

				b		-1.6021505376

				a		22.1720430108

				Y*=22,1720430107527+-1,60215053763441X

				S^2		1.1039426523

				S		1.0506867527

				R^2		0.9664794741

				R		0.9830968793

				Έχουμε Συσχέτιση μεγάλη αφού R2=96,6%

				To R=0,9831 δείχνει μεγάλη ένταση εξάρτησης τιμών των Χ,Υ

				Το πρόσημο (-) της Χ είναι αντίθετο με αυτό της Υ συμφωνα με την Οικ.Θ

				ΣΤΑΤΙΣΤΙΚΟΣ ΕΛΕΓΧΟΣ

				Ηο:  β=0				εδώ t=|b|/Sb

				Η1:  β όχι 0				ελέγχω to t σε σχέση με το  t N-T-1,0,05

								αν t>t Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Ηο:  ρ=0				εδώ t=(r*RT(T-2))/RT(1-r^2)

				Η1 : ρ όχι 0				ελέγχω το t σε σχέση με το  t N-T-1,0,05

								αν t>t Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Ho:  R^2=0				εδώ F=(R^2*(T-N-1))/(N*(1-R^2))

				H1:  R^2 όχι 0				ελέγχω το F σε σχέση με το  FN, N-T-1,0,05

								αν F>F N, Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Για την ελαστικότητα ζήτησης ΑΥΞΑΝΩ το τελευταίο Ρ κατά 1, δηλ. το Ρ11

				εpq5-6= b.(P11/Q*11)

				Αν η εΧΥ είναι <1 έχουμε ανελαστιοκότητα, αν >1 ελαστικότητα ζήτησης

				Μέση ελαστικότητα  εμέση=b*(Pμ/Qμ)

				εδώ έχουμε

				εpq5-6		-3.8747044917		Η ζήτηση στο Ρ5 προς Ρ6 είναι ανελαστική

				εPμQμ		-0.6797002281		Η μέση ελαστικότητα είναι <1 άρα ΑΝΕΛΑΣΤΙΚΗ





ERG.TANK.Timeseries

		year		pop		migr				SUMMARY OUTPUT

		1960		7.90		-3.70

		1961		7.50		-2.80				Regression Statistics

		1962		4.40		-5.70				Multiple R		0.8946468931

		1963		3.00		-6.60				R Square		0.8003930634

		1964		4.30		-5.60				Adjusted R Square		0.7917145009

		1965		5.20		-4.70				Standard Error		1.6846553049

		1966		9.50		-0.60				Observations		25

		1967		7.10		-3.30

		1968		5.50		-4.40				ANOVA

		1969		1.80		-7.60						df		SS		MS		F		Significance F

		1970		2.80		-5.30				Regression		1		261.7445395835		261.7445395835		92.226456497		0.0000000016

		1971		5.90		-1.80				Residual		23		65.2754604165		2.8380634964

		1972		7.10		-0.10				Total		24		327.02

		1973		1.90		-4.80

		1974		5.40		-2.10						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		1975		13.30		6.50				Intercept		7.693539793		0.3421831103		22.4836923904		3.71474513604007E-17		6.9856810614		8.4013985245		6.9856810614		8.4013985245

		1976		13.20		6.10				migr		0.7205273781		0.0750278888		9.6034606521		0.0000000016		0.5653205762		0.87573418		0.5653205762		0.87573418

		1977		13.10		6.70

		1978		13.90		7.00				Y*=7,69353979295856+0,720527378088643X

		1979		11.20		4.30

		1980		11.50		5.20				RESIDUAL OUTPUT										PROBABILITY OUTPUT

		1981		6.30		0.70

		1982		6.20		0.80				Observation		Predicted pop		Residuals		Standard Residuals				Percentile		pop

		1983		5.20		0.90				1		5.027588494		2.872411506		1.7417158606				2		1.8				5.027588494

		1984		4.80		1.00				2		5.6760631343		1.8239368657		1.1059626245				6		1.9				5.6760631343

										3		3.5865337379		0.8134662621		0.4932535216				10		2.8				3.5865337379

										4		2.9380590976		0.0619409024		0.0375584946				14		3				2.9380590976

		pop				migr				5		3.6585864757		0.6414135243		0.3889275984				18		4.3				3.6585864757

										6		4.3070611159		0.8929388841		0.5414425522				22		4.4				4.3070611159

		Mean		7.12		Mean		-0.796		7		7.2612233661		2.2387766339		1.3575049269				26		4.8				7.2612233661

		Standard Error		0.7382637288		Standard Error		0.9166693333		8		5.3157994453		1.7842005547		1.0818681091				30		5.2				5.3157994453

		Median		6.2		Median		-1.8		9		4.5232193294		0.9767806706		0.5922808702				34		5.2				4.5232193294

		Mode		5.2		Mode				10		2.2175317195		-0.4175317195		-0.2531745945				38		5.4				2.2175317195

		Standard Deviation		3.6913186442		Standard Deviation		4.5833466666		11		3.8747446891		-1.0747446891		-0.6516823468				42		5.5				3.8747446891

		Sample Variance		13.6258333333		Sample Variance		21.0070666667		12		6.3965905124		-0.4965905124		-0.3011126957				46		5.9				6.3965905124

		Kurtosis		-0.7432423907		Kurtosis		-1.0459329214		13		7.6214870551		-0.5214870551		-0.316208967				50		6.2				7.6214870551

		Skewness		0.5647702204		Skewness		0.4351172123		14		4.2350083781		-2.3350083781		-1.4158560214				54		6.3				4.2350083781

		Range		12.1		Range		14.6		15		6.180432299		-0.780432299		-0.4732230429				58		7.1				6.180432299

		Minimum		1.8		Minimum		-7.6		16		12.3769677505		0.9230322495		0.5596899697				62		7.1				12.3769677505

		Maximum		13.9		Maximum		7		17		12.0887567993		1.1112432007		0.6738135896				66		7.5				12.0887567993

		Sum		178		Sum		-19.9		18		12.5210732262		0.5789267738		0.3510381232				70		7.9				12.5210732262

		Count		25		Count		25		19		12.7372314396		1.1627685604		0.7050565142				74		9.5				12.7372314396

		Confidence Level(95,0%)		1.5237011345		Confidence Level(95,0%)		1.8919121292		20		10.7918075187		0.4081924813		0.2475116526				78		11.2				10.7918075187

										21		11.440282159		0.059717841		0.0362105188				82		11.5				11.440282159

				pop		migr				22		8.1979089576		-1.8979089576		-1.1508163529				86		13.1				8.1979089576

		pop		1						23		8.2699616954		-2.0699616954		-1.2551422762				90		13.2				8.2699616954

		migr		0.8946468931		1				24		8.3420144332		-3.1420144332		-1.905192331				94		13.3				8.3420144332

										25		8.414067171		-3.614067171		-2.1914262981				98		13.9				8.414067171
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ergasia Thalass

		ΥΨΟΣ		ΒΑΡΟΣ						SUMMARY OUTPUT

		1.70		70						ΣΤΑΤΙΣΤΙΚΕΣ ΠΑΛΙΝΔΡΟΜΗΣΗΣ										Υ^=-121,293717796746+108,783473233504Χ

		1.76		70						Regression Statistics

		1.82		75						Multiple R		0.9656700477		συντελεστής πολλαπλής συσχέτισης

		1.60		54						R Square		0.9325186411		συντελεστής προσδιορισμού

		1.67		60						Adjusted R Square		0.9287696767		συντελεστής προσδιορισμού διορθωμένος για βαθμούς ελευθερίας

		1.94		92						Standard Error		3.1358465483		τυπικό σφάλμα εκτίμησης

		1.72		65						Observations		20		αριθμός παρατηρήσεων

		1.72		64						ΑΝΑΛΥΣΗ ΔΙΑΚΥΜΑΝΣΗΣ

		1.83		74						ANOVA		Analysis Of Variation

		1.77		70								βαθμοί ελευθερίας		άθρ.τετραγώνων		Μέσο σφάλμα		στατιστική του F

		1.80		70								df		SS		MS		F		Significance F

		1.56		50						Regression		1		2445.9963956554		2445.9963956554		248.7403309375		0

		1.80		76						Residual		18		177.0036043446		9.8335335747

		1.77		76						Total		19		2623

		1.58		51						ΠΑΡΑΜΕΤΡΟΙ ΚΑΙ ΣΤΑΤΙΣΤΙΚΑ ΜΕΤΡΑ

		1.87		80								σταθερά		συντελ.παλινδρ.		στατιστική του t		σημαντικότητα		Διαστήματα Εμπιστοσύνης

		1.63		56								Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		1.64		56						Intercept		-121.2937177967		11.9910784214		-10.1153302092		0.0000000075		-146.4860582349		-96.1013773586		-146.4860582349		-96.1013773586

		1.67		55						ΥΨΟΣ		108.7834732335		6.8974699477		15.7715037627		0		94.2924153838		123.2745310832		94.2924153838		123.2745310832

		1.86		86

										Υ^=-121,293717796746+108,783473233504Χ

																				ΑΘΡΟΙΣΤΙΚΕΣ ΠΙΘΑΝΟΤΗΤΕΣ

										RESIDUAL OUTPUT										PROBABILITY OUTPUT

										παρατήρηση α/α		αναμενόμενη τιμή Υ		σφαλμ. ei=Yi-Y^i		τυποποιημένα σφάλματα

										Observation		Predicted ΒΑΡΟΣ		Residuals		Standard Residuals				Percentile		ΒΑΡΟΣ

										1		63.6381867002		6.3618132998		2.0843308915				2.5		50

										2		70.1651950942		-0.1651950942		-0.0541231284				7.5		51

										3		76.6922034882		-1.6922034882		-0.5544192888				12.5		54

										4		52.7598393769		1.2401606231		0.4063157744				17.5		55

										5		60.3746825032		-0.3746825032		-0.1227578175				22.5		56

										6		89.7462202763		2.2537797237		0.7384093936				27.5		56

										7		65.8138561649		-0.8138561649		-0.2666449746				32.5		60

										8		65.8138561649		-1.8138561649		-0.5942765465				37.5		64

										9		77.7800382206		-3.7800382206		-1.238459864				42.5		65

										10		71.2530298266		-1.2530298266		-0.4105321317				47.5		70

										11		74.5165340236		-4.5165340236		-1.4797591416				52.5		70

										12		48.4085004475		1.5914995525		0.5214255				57.5		70

										13		74.5165340236		1.4834659764		0.4860302897				62.5		70

										14		71.2530298266		4.7469701734		1.5552572996				67.5		74

										15		50.5841699122		0.4158300878		0.1362390653				72.5		75

										16		82.1313771499		-2.1313771499		-0.6983064459				77.5		76

										17		56.0233435739		-0.0233435739		-0.0076480918				82.5		76

										18		57.1111783062		-1.1111783062		-0.3640570951				87.5		80

										19		60.3746825032		-5.3746825032		-1.7609156769				92.5		86

										20		81.0435424176		4.9564575824		1.6238919887				97.5		92
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		T		Yt		Yt-Ym		Yt+1-Ym		Yt+2-Ym		Yt+3-Ym		Yt+4-Ym		Yt+4-Ym		Yt+4-Ym

		1		74		-8		-13		-2		9		-6		1		-3		169

		2		69		-13		-2		9		-6		1		-3		5		4

		3		80		-2		9		-6		1		-3		5		7		81

		4		91		9		-6		1		-3		5		7		10		36

		5		76		-6		1		-3		5		7		10				1

		6		83		1		-3		5		7		10						9

		7		79		-3		5		7		10								25

		8		87		5		7		10										49

		9		89		7		10												100

		10		92		10														0

		55		820		538		474		305		301		220		184		183		474

		10		82		53.8		8.8104089219		34.6181434599		30.1		22		18.4		18.3

				ym		yo^		y1^		y2^





		4				trades												4		lots

						T		S'		S''		a		b		F				L		S'		S''		a		b		F

		1		Jul '04		444												1		14,799

		2		Aug '04		367												2		11,040

		3		Sep '04		434												3		15,350

		4		Oct '04		713												4		29,435

		5		Nov '04		391		489.5										5		13,305		17656

		6		Dec '04		301		476.25										6		12,900		17282.5

		7		Jan '05		573		459.75										7		18,190		17747.5

		8		Feb '05		503		494.5		480		509		2.9		511.9		8		10,990		18457.5		17785.875		19129.125		134.325		19263.45

		9		Mar '05		517		442		468.125		415.875		-5.225		410.65		9		12,207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		Apr '05		311		473.5		467.4375		479.5625		1.2125		480.775		10		7,310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		May '05		353		476		471.5		480.5		0.9		481.4		11		8,890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		Jun '05		390		421		453.125		388.875		-6.425		382.45		12		9,245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		Jul '05		337		392.75		440.8125		344.6875		-9.6125		335.075		13		11,826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		Aug '05		561		347.75		409.375		286.125		-12.325		273.8		14		13,290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		Sep '05		688		410.25		392.9375		427.5625		3.4625		431.025		15		16,080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		Oct '05		472		494		411.1875		576.8125		16.5625		593.375		16		8,820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		Nov '05		690		514.5		441.625		587.375		14.575		601.95		17		13,710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		Dec '05		268		602.75		505.375		700.125		19.475		719.6		18		5,435		12975		12225.5		13724.5		149.9		13874.4

		19		Jan '06		809		529.5		535.1875		523.8125		-1.1375		522.675		19		17,005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		Feb '06		335		559.75		551.625		567.875		1.625		569.5		20		6,065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		Mar '06		503		525.5		554.375		496.625		-5.775		490.85		21		8,105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		Apr '06		522		478.75		523.375		434.125		-8.925		425.2		22		7,410		9152.5		10490		7815		-267.5		7547.5

		23		May '06		545		542.25		526.5625		557.9375		3.1375		561.075		23		7,740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		Jun '06		496		476.25		505.6875		446.8125		-5.8875		440.925		24		8,106		7330		9170.625		5489.375		-368.125		5121.25

		25		Jul '06		686		516.5		503.4375		529.5625		2.6125		532.175		25		14,005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		Aug '06		983		562.25		524.3125		600.1875		7.5875		607.775		26		21,320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		Sep '06		721		677.5		558.125		796.875		23.875		820.75		27		14,050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		Oct '06		782		721.5		619.4375		823.5625		20.4125		843.975		28		16,950		14370.25		11079.625		17660.875		658.125		18319

		29		Nov '06		820		793		688.5625		897.4375		20.8875		918.325		29		18,205		16581.25		13264.875		19897.625		663.275		20560.9

		30		Dec '06		597		826.5		754.625		898.375		14.375		912.75		30		9,862		17631.25		15343.875		19918.625		457.475		20376.1

		31		Jan '07		894		730		767.75		692.25		-7.55		684.7		31		15,480		14766.75		15837.375		13696.125		-214.125		13482

		32		Feb '07		938		773.25		780.6875		765.8125		-1.4875		764.325		32		14,427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		Mar '07		1,321		812.25		785.5		839		5.35		844.35		33		21,367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		Apr '07		1,076		937.5		813.25		1061.75		24.85		1086.6		34		16,315		15284		14917.125		15650.875		73.375		15724.25

		35		May '07		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875		35		17,325		16897.25		15449.75		18344.75		289.5		18634.25

		36		Jun '07		818		1121		982		1260		27.8		1287.8		36		12,030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		Jul '07		1,055		1091		1051.6875		1130.3125		7.8625		1138.175		37		14,395		16759.25		16574.75		16943.75		36.9		16980.65

		38		Aug '07		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775		38		15,640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		Sep '07		790		1027.25		1065.9375		988.5625		-7.7375		980.825		39		9,550		14847.5		15995.375		13699.625		-229.575		13470.05

								937.5		1020.0625		854.9375		-16.5125		838.425						12903.75		14881.6875		10925.8125		-395.5875		10530.225
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						trades		lots				DESCRIPTIVE STATISTICS

						T		L				T						L

		1		Jul '04		444		14,799

		2		Aug '04		367		11,040				Mean		647.1795				Mean		13,286.5128

		3		Sep '04		434		15,350				Standard Error		43.1067				Standard Error		772.8634

		4		Oct '04		713		29,435				Median		573.0000				Median		13,305.0000

		5		Nov '04		391		13,305				Mode		503.0000				Mode

		6		Dec '04		301		12,900				Standard Deviation		269.2013				Standard Deviation		4,826.5304

		7		Jan '05		573		18,190				Sample Variance		72,469.3617				Sample Variance		23,295,395.5196

		8		Feb '05		503		10,990				Kurtosis		-0.3708				Kurtosis		1.9311

		9		Mar '05		517		12,207				Skewness		0.6361				Skewness		0.9033

		10		Apr '05		311		7,310				Range		1,053.0000				Range		24,000.0000

		11		May '05		353		8,890				Minimum		268.0000				Minimum		5,435.0000

		12		Jun '05		390		9,245				Maximum		1,321.0000				Maximum		29,435.0000

		13		Jul '05		337		11,826				Sum		25,240.0000				Sum		518,174.0000

		14		Aug '05		561		13,290				Count		39.0000				Count		39.0000

		15		Sep '05		688		16,080				Confidence Level(95,0%)		87.2650				Confidence Level(95,0%)		1,564.5802

		16		Oct '05		472		8,820

		17		Nov '05		690		13,710				COVARIANCE

		18		Dec '05		268		5,435						T				L

		19		Jan '06		809		17,005				T		70,611.1729

		20		Feb '06		335		6,065				L		775,310.5490				22,698,077.6857

		21		Mar '06		503		8,105

		22		Apr '06		522		7,410				CORRELATION

		23		May '06		545		7,740						T

		24		Jun '06		496		8,106				T		1.0000

		25		Jul '06		686		14,005

		26		Aug '06		983		21,320				SUMMARY OUTPUT

		27		Sep '06		721		14,050

		28		Oct '06		782		16,950				Regression Statistics

		29		Nov '06		820		18,205				Multiple R		0.6124

		30		Dec '06		597		9,862				R Square		0.3750				Υ^= 6180,4832 +10,98*Χ

		31		Jan '07		894		15,480				Adjusted R Square		0.3582

		32		Feb '07		938		14,427				Standard Error		3,866.7732

		33		Mar '07		1,321		21,367				Observations		39.0000

		34		Apr '07		1,076		16,315

		35		May '07		1,149		17,325				ANOVA

		36		Jun '07		818		12,030						df				SS		MS		F		Significance F

		37		Jul '07		1,055		14,395				Regression		1.0000				332,003,427.7878		332,003,427.7878		22.2047		0.0000

		38		Aug '07		1,087		15,640				Residual		37.0000				553,221,601.9558		14,951,935.1880

		39		Sep '07		790		9,550				Total		38.0000				885,225,029.7436

						T		L						Coefficients				Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

												Intercept		6,180.4832				1,630.1777		3.7913		0.0005		2,877.4327		9,483.5338		2,877.4327		9,483.5338

												T		10.9799981646				2.3301		4.7122		0.0000		6.2587		15.7013		6.2587		15.7013

												RESIDUAL OUTPUT												PROBABILITY OUTPUT

												Observation		Predicted L				Residuals		Standard Residuals				Percentile		L

												1		11,055.6024		14,799		3,743.3976		0.9811				1.2821		5,435.0000

												2		10,210.1426		11,040		829.8574		0.2175				3.8462		6,065.0000

												3		10,945.8024		15,350		4,404.1976		1.1543				6.4103		7,310.0000

												4		14,009.2219		29,435		15,425.7781		4.0429				8.9744		7,410.0000

												5		10,473.6625		13,305		2,831.3375		0.7421				11.5385		7,740.0000

												6		9,485.4627		12,900		3,414.5373		0.8949				14.1026		8,105.0000

												7		12,472.0222		18,190		5,717.9778		1.4986				16.6667		8,106.0000

												8		11,703.4223		10,990		-713.4223		-0.1870				19.2308		8,820.0000

												9		11,857.1423		12,207		349.8577		0.0917				21.7949		8,890.0000

												10		9,595.2627		7,310		-2,285.2627		-0.5989				24.3590		9,245.0000

												11		10,056.4226		8,890		-1,166.4226		-0.3057				26.9231		9,550.0000

												12		10,462.6825		9,245		-1,217.6825		-0.3191				29.4872		9,862.0000

												13		9,880.7426		11,826		1,945.2574		0.5098				32.0513		10,990.0000

												14		12,340.2622		13,290		949.7378		0.2489				34.6154		11,040.0000

												15		13,734.7220		16,080		2,345.2780		0.6147				37.1795		11,826.0000

												16		11,363.0424		8,820		-2,543.0424		-0.6665				39.7436		12,030.0000

												17		13,756.6820		13,710		-46.6820		-0.0122				42.3077		12,207.0000

												18		9,123.1227		5,435		-3,688.1227		-0.9666				44.8718		12,900.0000

												19		15,063.3018		17,005		1,941.6982		0.5089				47.4359		13,290.0000

												20		9,858.7826		6,065		-3,793.7826		-0.9943				50.0000		13,305.0000

												21		11,703.4223		8,105		-3,598.4223		-0.9431				52.5641		13,710.0000

												22		11,912.0423		7,410		-4,502.0423		-1.1799				55.1282		14,005.0000

												23		12,164.5822		7,740		-4,424.5822		-1.1596				57.6923		14,050.0000

												24		11,626.5623		8,106		-3,520.5623		-0.9227				60.2564		14,395.0000

												25		13,712.7620		14,005		292.2380		0.0766				62.8205		14,427.0000

												26		16,973.8214		21,320		4,346.1786		1.1391				65.3846		14,799.0000

												27		14,097.0619		14,050		-47.0619		-0.0123				67.9487		15,350.0000

												28		14,766.8418		16,950		2,183.1582		0.5722				70.5128		15,480.0000

												29		15,184.0817		18,205		3,020.9183		0.7917				73.0769		15,640.0000

												30		12,735.5421		9,862		-2,873.5421		-0.7531				75.6410		16,080.0000

												31		15,996.6016		15,480		-516.6016		-0.1354				78.2051		16,315.0000

												32		16,479.7215		14,427		-2,052.7215		-0.5380				80.7692		16,950.0000

												33		20,685.0608		21,367		681.9392		0.1787				83.3333		17,005.0000

												34		17,994.9613		16,315		-1,679.9613		-0.4403				85.8974		17,325.0000

												35		18,796.5011		17,325		-1,471.5011		-0.3857				88.4615		18,190.0000

												36		15,162.1217		12,030		-3,132.1217		-0.8209				91.0256		18,205.0000

												37		17,764.3813		14,395		-3,369.3813		-0.8831				93.5897		21,320.0000

												38		18,115.7412		15,640		-2,475.7412		-0.6489				96.1538		21,367.0000

		Υ^= 6180,4832 +10,98*Χ										39		14,854.6818		9,550		-5,304.6818		-1.3903				98.7179		29,435.0000

														518,174		518,174		0.0000		0.0000

										268		5,435		9,123.1227

										301		12,900		9,485.4627

										311		7,310		9,595.2627

										335		6,065		9,858.7826

										337		11,826		9,880.7426

										353		8,890		10,056.4226

										367		11,040		10,210.1426

										390		9,245		10,462.6825

										391		13,305		10,473.6625

										434		15,350		10,945.8024

										444		14,799		11,055.6024

										472		8,820		11,363.0424

										496		8,106		11,626.5623

										503		10,990		11,703.4223

										503		8,105		11,703.4223

										517		12,207		11,857.1423

										522		7,410		11,912.0423

										545		7,740		12,164.5822

										561		13,290		12,340.2622

										573		18,190		12,472.0222

										597		9,862		12,735.5421

										686		14,005		13,712.7620

										688		16,080		13,734.7220

										690		13,710		13,756.6820

										713		29,435		14,009.2219

										721		14,050		14,097.0619

										782		16,950		14,766.8418

										790		9,550		14,854.6818

										809		17,005		15,063.3018

										818		12,030		15,162.1217

										820		18,205		15,184.0817

										894		15,480		15,996.6016

										938		14,427		16,479.7215

										983		21,320		16,973.8214

										1,055		14,395		17,764.3813

										1,076		16,315		17,994.9613

										1,087		15,640		18,115.7412

										1,149		17,325		18,796.5011

										1,321		21,367		20,685.0608
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						trades		lots		Nom trade value				SUMMARY OUTPUT

						T		L		V				ΣΤΑΤΙΣΤΙΚΕΣ ΠΑΛΙΝΔΡΟΜΗΣΗΣ

		1		Jul '04		444		14,799		214,700,000				Regression Statistics

		2		Aug '04		367		11,040		156,100,000				Multiple R		0.750634608								L^=61840757,1185418+253538,608255819T

		3		Sep '04		434		15,350		216,400,000				R Square		0.5634523147

		4		Oct '04		713		29,435		472,500,000				Adjusted R Square		0.5516537287

		5		Nov '04		391		13,305		252,400,000				Standard Error		60883486.9340224

		6		Dec '04		301		12,900		175,100,000				Observations		39

		7		Jan '05		573		18,190		264,600,000

		8		Feb '05		503		10,990		174,500,000				ANOVA		ΑΝΑΛΥΣΗ ΔΙΑΚΥΜΑΝΣΗΣ

		9		Mar '05		517		12,207		197,380,000						df		SS		MS		F		Significance F

		10		Apr '05		311		7,310		121,964,000				Regression		1		1.7702158976136E+17		1.7702158976136E+17		47.7559184237		0.0000000373

		11		May '05		353		8,890		119,474,000				Residual		37		1.37151562306075E+17		3.70679898124528E+15

		12		Jun '05		390		9,245		130,812,000				Total		38		3.14173152067436E+17

		13		Jul '05		337		11,826		144,500,000				ΠΑΡΑΜΕΤΡΟΙ ΚΑΙ ΣΤΑΤΙΣΤΙΚΑ ΜΕΤΡΑ

		14		Aug '05		561		13,290		210,000,000						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		15		Sep '05		688		16,080		350,200,000				Intercept		61840757.1185418		25667629.373828		2.4092897797		0.0210758592		9833250.67018688		113848263.566897		9833250.67018688		113848263.566897

		16		Oct '05		472		8,820		155,000,000				T		253538.608255819		36688.5460493635		6.9105657094		0.0000000373		179200.625286943		327876.591224695		179200.625286943		327876.591224695

		17		Nov '05		690		13,710		236,000,000

		18		Dec '05		268		5,435		113,000,000				L^=61840757,1185418+253538,608255819T

		19		Jan '06		809		17,005		297,000,000														ΑΘΡΟΙΣΤΙΚΕΣ ΠΙΘΑΝΟΤΗΤΕΣ

		20		Feb '06		335		6,065		94,000,000				RESIDUAL OUTPUT										PROBABILITY OUTPUT

		21		Mar '06		503		8,105		135,000,000				παρατήρηση α/α		αναμενόμενη τιμή Υ		σφαλμ. ei=Yi-Y^i		τυποποιημένα σφάλματα

		22		Apr '06		522		7,410		132,200,000				Observation		Predicted V		Residuals		Standard Residuals				Percentile		V

		23		May '06		545		7,740		141,326,000				1		174,411,899.18		40,288,100.82		0.67				1.2820512821		94000000

		24		Jun '06		496		8,106		148,697,000				2		154,889,426.35		1,210,573.65		0.02				3.8461538462		113000000

		25		Jul '06		686		14,005		242,823,000				3		171,876,513.10		44,523,486.90		0.74				6.4102564103		119474000

		26		Aug '06		983		21,320		407,728,000				4		242,613,784.80		229,886,215.20		3.83				8.9743589744		121964000

		27		Sep '06		721		14,050		278,700,000				5		160,974,352.95		91,425,647.05		1.52				11.5384615385		130812000

		28		Oct '06		782		16,950		279,000,000				6		138,155,878.20		36,944,121.80		0.61				14.1025641026		132200000

		29		Nov '06		820		18,205		253,000,000				7		207,118,379.65		57,481,620.35		0.96				16.6666666667		135000000

		30		Dec '06		597		9,862		150,000,000				8		189,370,677.07		-14,870,677.07		-0.25				19.2307692308		141326000

		31		Jan '07		894		15,480		246,000,000				9		192,920,217.59		4,459,782.41		0.07				21.7948717949		144500000

		32		Feb '07		938		14,427		256,000,000				10		140,691,264.29		-18,727,264.29		-0.31				24.358974359		148697000

		33		Mar '07		1,321		21,367		399,000,000				11		151,339,885.83		-31,865,885.83		-0.53				26.9230769231		150000000

		34		Apr '07		1,076		16,315		335,000,000				12		160,720,814.34		-29,908,814.34		-0.50				29.4871794872		155000000

		35		May '07		1,149		17,325		361,000,000				13		147,283,268.10		-2,783,268.10		-0.05				32.0512820513		156100000

		36		Jun '07		818		12,030		219,000,000				14		204,075,916.35		5,924,083.65		0.10				34.6153846154		170000000

		37		Jul '07		1,055		14,395		285,000,000				15		236,275,319.60		113,924,680.40		1.90				37.1794871795		174500000

		38		Aug '07		1,087		15,640		276,000,000				16		181,510,980.22		-26,510,980.22		-0.44				39.7435897436		175100000

		39		Sep '07		790		9,550		170,000,000				17		236,782,396.82		-782,396.82		-0.01				42.3076923077		197380000

														18		129,789,104.13		-16,789,104.13		-0.28				44.8717948718		210000000

		T				L				V				19		266,953,491.20		30,046,508.80		0.50				47.4358974359		214700000

														20		146,776,190.88		-52,776,190.88		-0.88				50		216400000

		Mean		647.1794871795		Mean		13286.5128205128		Mean		225925743.589744		21		189,370,677.07		-54,370,677.07		-0.91				52.5641025641		219000000

		Standard Error		43.1067136402		Standard Error		772.8633992078		Standard Error		14559968.413683		22		194,187,910.63		-61,987,910.63		-1.03				55.1282051282		236000000

		Median		573		Median		13305		Median		216400000		23		200,019,298.62		-58,693,298.62		-0.98				57.6923076923		242823000

		Mode		503		Mode				Mode				24		187,595,906.81		-38,898,906.81		-0.65				60.2564102564		246000000

		Standard Deviation		269.2013404005		Standard Deviation		4826.5303810883		Standard Deviation		90926973.6001942		25		235,768,242.38		7,054,757.62		0.12				62.8205128205		252400000

		Sample Variance		72469.3616734143		Sample Variance		23295395.5195681		Sample Variance		8.26771452809042E+15		26		311,069,209.03		96,658,790.97		1.61				65.3846153846		253000000

		Kurtosis		-0.3708208667		Kurtosis		1.9310569383		Kurtosis		0.1918661011		27		244,642,093.67		34,057,906.33		0.57				67.9487179487		256000000

		Skewness		0.6360770176		Skewness		0.9033146014		Skewness		0.785045377		28		260,107,948.77		18,892,051.23		0.31				70.5128205128		264600000

		Range		1053		Range		24000		Range		378500000		29		269,742,415.89		-16,742,415.89		-0.28				73.0769230769		276000000

		Minimum		268		Minimum		5435		Minimum		94000000		30		213,203,306.25		-63,203,306.25		-1.05				75.641025641		278700000

		Maximum		1321		Maximum		29435		Maximum		472500000		31		288,504,272.90		-42,504,272.90		-0.71				78.2051282051		279000000

		Sum		25240		Sum		518174		Sum		8811104000		32		299,659,971.66		-43,659,971.66		-0.73				80.7692307692		285000000

		Count		39		Count		39		Count		39		33		396,765,258.62		2,234,741.38		0.04				83.3333333333		297000000

		Confidence Level(95,0%)		87.26498256		Confidence Level(95,0%)		1564.5802093875		Confidence Level(95,0%)		29475116.1106926		34		334,648,299.60		351,700.40		0.01				85.8974358974		335000000

														35		353,156,618.00		7,843,382.00		0.13				88.4615384615		350200000

				T		L		V						36		269,235,338.67		-50,235,338.67		-0.84				91.0256410256		361000000

		T		70611.1729125575										37		329,323,988.83		-44,323,988.83		-0.74				93.5897435897		399000000

		L		775310.548980934		22698077.6857331								38		337,437,224.29		-61,437,224.29		-1.02				96.1538461538		407728000

		V		17902658507.5608		399247308669.954		8.05572184788297E+15						39		262,136,257.64		-92,136,257.64		-1.53				98.7179487179		472500000
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		3																3

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711		11374												4		22		57

		5		5386		4488.3333333333												5		42		27.3333333333

		6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111

		7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889

		8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222

		9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333

		10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778

		11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778

		12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222

		13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889

		14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667

		15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		79		37		29		45		2		47

		16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444

		17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889

		18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778

		19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556

		20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333

		21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667

		22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333

		23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222

		24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25

		25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778

		26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		165		126.6666666667		92		161.3333333333		8.6666666667		170

		27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222

		28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667

		29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667

		30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111

				194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222

				6498.7666666667																69.6666666667

		4																4

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711														4		22

		5		5386		9458.25												5		42		48.25

		6		3498		4712.75												6		29		31

		7		4067		4584												7		30		31.5

		8		2641		4165.5		5730.125		2600.875		-312.925		2287.95				8		24		30.75		35.375		26.125		-0.925		25.2

		9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525				9		30		31.25		31.125		31.375		0.025		31.4

		10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675				10		24		28.25		30.4375		26.0625		-0.4375		25.625

		11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975				11		26		27		29.3125		24.6875		-0.4625		24.225

		12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425				12		32		26		28.125		23.875		-0.425		23.45

		13		6021		4330.25		3766.375		4894.125		112.775		5006.9				13		41		28		27.3125		28.6875		0.1375		28.825

		14		4121		4911.25		4125.25		5697.25		157.2		5854.45				14		38		30.75		27.9375		33.5625		0.5625		34.125

		15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925				15		79		34.25		29.75		38.75		0.9		39.65

		16		2560		5442		4900.9375		5983.0625		108.2125		6091.275				16		71		47.5		35.125		59.875		2.475		62.35

		17		6309		4728.5		5000.5		4456.5		-54.4		4402.1				17		130		57.25		42.4375		72.0625		2.9625		75.025

		18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725				18		45		79.5		54.625		104.375		4.975		109.35

		19		9292		4576		4886.75		4265.25		-62.15		4203.1				19		151		81.25		66.375		96.125		2.975		99.1

		20		4459		5346		4862.75		5829.25		96.65		5925.9				20		81		99.25		79.3125		119.1875		3.9875		123.175

		21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675				21		85		101.75		90.4375		113.0625		2.2625		115.325

		22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625				22		41		90.5		93.1875		87.8125		-0.5375		87.275

		23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825				23		176		89.5		95.25		83.75		-1.15		82.6

		24		9319		5932		5673.3125		6190.6875		51.7375		6242.425				24		102		95.75		94.375		97.125		0.275		97.4

		25		10038		7147		6004.875		8289.125		228.425		8517.55				25		102		101		94.1875		107.8125		1.3625		109.175

		26		20157		8414.5		6737.125		10091.875		335.475		10427.35				26		165		105.25		97.875		112.625		1.475		114.1

		27		7485		12678.5		8543		16814		827.1		17641.1				27		88		136.25		109.5625		162.9375		5.3375		168.275

		28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525				28		77		114.25		114.1875		114.3125		0.0125		114.325

		29		8566		10791.25		10908.5		10674		-23.45		10650.55				29		142		108		115.9375		100.0625		-1.5875		98.475

		30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325				30		46		118		119.125		116.875		-0.225		116.65

				194963		5809.25		9693.375		1925.125		-776.825		1148.3						2090		88.25		107.125		69.375		-3.775		65.6

				6498.7666666667																69.6666666667

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1

		1		Jul '04		444		14799		214700000

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s





						ΣΥΝΤΕΛΕΣΤΗΣ ΣΥΣΧΕΤΙΣΗΣ Spearman

						για μεγάλα δείγματα

						rs=1-6*Sd^2/(T^3-T)

						Z=rs*RT(T-1)

						η υπόθεση Ηο: ρ=0 απορρίπτεται αν |Ζ|>Ζa/2

						για μικρά δείγματα

						απορρίπτεται η Ηο αν t*>tcrit

						tcrit των πονάκων Τ-Ν-1 με β.ε. Ν

						και

						t*=(rs*RT(T-N-1))/RT(1-r^2)

						Χ		Υ		ΧΥ		Χ^2		Y*=a+bX

						1		4		4		1		3.5714285714

						2		5		10		4		4.7428571429

						3		5		15		9		5.9142857143

						4		7		28		16		7.0857142857

						5		8		40		25		8.2571428571

						6		10		60		36		9.4285714286

						21		39		157		91		39

						3.5		6.5

						Υ=1,17142857142857+2,4X

						b=(ν*ΣΧΥ-ΣΧ*ΣΧ)/(νΣΧ^2-(ΣΧ)^2)

						b		1.1714285714

						a=Υ-bΧ

						a		2.4

						Χ		Υ		X*		Y*		X*Y*		X*^2		Y**

						1		4		-2.5		-2.5		6.25		6.25		-2.9285714286

						2		5		-1.5		-1.5		2.25		2.25		-1.7571428571

						3		5		-0.5		-1.5		0.75		0.25		-0.5857142857

						4		7		0.5		0.5		0.25		0.25		0.5857142857

						5		8		1.5		1.5		2.25		2.25		1.7571428571

						6		10		2.5		3.5		8.75		6.25		2.9285714286

						21		39		0		0		20.5		17.5		0

						3.5		6.5		0		0

						Y=1,17142857142857X

						b=SXY/SX^2

						b		1.1714285714

						a=Y-bX

						a		0
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Sysxetiseis

		

				x		y		x^2		xy		y^2				68		x		y		x^2		xy		y^2

		1		65		68		4225		4420		4624				1		-3		0		9		0		0

		2		63		66		3969		4158		4356				2		-5		-2		25		10		4

		3		67		68		4489		4556		4624				3		-1		0		1		0		0

		4		64		65		4096		4160		4225				4		-4		-3		16		12		9

		5		68		69		4624		4692		4761				5		0		1		0		0		1

		6		62		66		3844		4092		4356				6		-6		-2		36		12		4

		7		70		68		4900		4760		4624				7		2		0		4		0		0

		8		66		65		4356		4290		4225				8		-2		-3		4		6		9

		9		68		71		4624		4828		5041				9		0		3		0		0		9

		10		67		67		4489		4489		4489				10		-1		-1		1		1		1

		11		69		68		4761		4692		4624				11		1		0		1		0		0

		12		71		70		5041		4970		4900				12		3		2		9		6		4

				800		811		53418		54107		54849						-16		-5		106		47		41

				a		b												a		b

				35.8248031496		0.4763779528												0.218503937		0.4763779528

				y=35,8248031496063+0,476377952755905x														y=0,218503937007874+0,476377952755905x

		1		65		36.3011811024

		2		63		36.7775590551

		3		67		37.2539370079

		4		64		37.7303149606

		5		68		38.2066929134

		6		62		38.6830708661

		7		70		39.1594488189

		8		66		39.6358267717

		9		68		40.1122047244

		10		67		40.5885826772

		11		69		41.0649606299

		12		71		41.5413385827

				65		66.7893700787

				63		65.8366141732

				67		67.7421259843

				64		66.312992126

				68		68.218503937

				62		65.3602362205

				70		69.1712598425

				66		67.2657480315

				68		68.218503937

				67		67.7421259843

				69		68.6948818898

				71		69.6476377953





Sysxetiseis
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graf
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ANOVA1

		

				Χ		5		4		6		6		10		14

				Υ		15		18		12		9		30		36





ANOVA1

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0





ANOVA2

		

														synartisi  SUMSQ athrioisma tetragwnvn

														synartisi COUNT athroisma keliwn pou exoun arithmo mesa tou

				3		10		8		7		25

						A1		A2		A3		SAi		a1-x1m		a2-x2m		a3-x3m		(A1-xm)^2		(A2-xm)^2		(A3-xm)^2

						3		8				11		-1.6		2.375		-6.7142857143		2.56		5.640625		45.0816326531		SSB		18.5364285714		k-1		2		SB^2		9.2682142857		F		1.4389243138

						4		6		8		18		-0.6		0.375		1.2857142857		0.36		0.140625		1.6530612245		SSW		141.7035714286		n-k		22		SW^2		6.4410714286		F-2,22,95%		1.5

						7				8		15		2.4		-5.625		1.2857142857		5.76		31.640625		1.6530612245		SST		160.24

						2				8		10		-2.6		-5.625		1.2857142857		6.76		31.640625		1.6530612245										NOT REJECTED

						6		9				15		1.4		3.375		-6.7142857143		1.96		11.390625		45.0816326531

						2		6		8		16		-2.6		0.375		1.2857142857		6.76		0.140625		1.6530612245

						5		9		8		22		0.4		3.375		1.2857142857		0.16		11.390625		1.6530612245

						8		3				11		3.4		-2.625		-6.7142857143		11.56		6.890625		45.0816326531				F-Test Two-Sample for Variances A1, A2

						2		3		3		8		-2.6		-2.625		-3.7142857143		6.76		6.890625		13.7959183673								A1		A2

						7		1		4		12		2.4		-4.625		-2.7142857143		5.76		21.390625		7.3673469388				Mean				4.6		5.625

				Ti		46		45		47		138		4.84		15.89453125		23.5247813411		48.4		127.15625		164.6734693878				Variance				5.3777777778		9.125

				Ti^2		2116		2025		2209		19044																Observations				10		8

				Ti^2/ni		211.6		253.125		315.5714285714		761.76		18.5364285714														df				9		7

						260		317		345				160.24														F				0.5893455099

				xm		4.6		5.625		6.7142857143				s^2						4.84		15.89453125		23.5247813411				P(F<=f) one-tail				0.2257445659

				si^2/n1		4.84		15.89453125		23.5247813411																		F Critical one-tail				0.3036983998

				s		2.2		3.9867946085		4.8502351841





ploia

		

				3		10		10		10		30

						A1		A2		A3		SAi				(A1-xm)^2		(A2-xm)^2		(A3-xm)^2

						3		8		6		17				2.56		17.64		0.16		SSB		16.2666666667		k-1		2		SB^2		8.1333333333		F		1.6840490798

						4		6		8		18				0.36		4.84		5.76		SSW		130.4		n-k		27		SW^2		4.8296296296		F-2,27,95%		3.5545610899

						7		2		7		16				5.76		3.24		1.96		SST		146.6666666667

						2		3		7		12				6.76		0.64		1.96										NOT REJECTED

						6		2		5		13				1.96		3.24		0.36

						2		5		9		16				6.76		1.44		11.56

						5		5		4		14				0.16		1.44		2.56

						8		3		3		14				11.56		0.64		6.76								F-Test Two-Sample for Variances A1 A2

						2		3		3		8				6.76		0.64		6.76												A1		A2

						7		1		4		12				5.76		7.84		2.56								Mean				4.6		3.8

				Ti		46		38		56		140				48.4		41.6		40.4								Variance				5.3777777778		4.6222222222

				Ti^2		2116		1444		3136		19600																Observations				10		10

				Ti^2/ni		211.6		144.4		313.6		653.3333333333		16.2666666667														df				9		9

						260		186		354				146.6666666667														F				1.1634615385

				xm		4.6		3.8		5.6				s^2		5.3777777778		4.6222222222		4.4888888889								P(F<=f) one-tail				0.4126287025

				s		2.3190036175		2.1499353995		2.1186998109																		F Critical one-tail				3.1788971455

				Anova: Two-Factor Without Replication

				SUMMARY		Count		Sum		Average		Variance

				A1		10		46		4.6		5.3777777778

				A2		10		38		3.8		4.6222222222

				A3		10		56		5.6		4.4888888889

				ANOVA

				Source of Variation		SS		df		MS		F		P-value		F crit

				Columns		16.2666666667		2		8.1333333333		1.4022988506		0.2716555897		3.5545610899

				Error		104.4		18		5.8

				Total		146.6666666667		29





xronoseires

		

						38

												Αριθμός πλοίων		Παρατ. ώρες		(fi) (xi)		Ατομικές πιθανότητες		Θεωρητικός αριθμός ωρών

												(xi)		(fi)				Px		(Θi=NxPx)		px

		3										0		345		0		0.5016		337		0.5133928571

		2										1		277		227		0.3461		233		0.412202381

		5										2		75		150		0.1194		80		0.1116071429

												3		17		51		0.0275		18		0.025297619

												4		5		20		0.0047		3		0.0074404762

												5		3		15		0.0007		0		0.0044642857

												ΣΥΝΟΛΟ		672		463		1		672		1

												0.2		0.2		0.12

												0.18		0.18		0.0972

												0.3		0.4		0.37

						0.0754		0.0754								0

						0.24367		0.31907								0

						0.328		0.64707								0

						0.2354		0.88247								0

						0.0951		0.97757								0

						0.0205		0.99807								0

						0.0018		0.99987								0

						0.99987										0

																0

																0

																0

																0

																0

																0

																0

																0

																0





elegxoi

																								Αντιγραφή από Θαλασσινό POS 2e																		Αντιγραφή από Θαλασσινό POS 2e

		X1		1		74																				ΧΡΗΣΗ ΔΙΠΛΟΥ ΚΙΝΗΤΟΥ ΜΕΣΟΥ																ΠΑΡΑΔΕΙΓΜΑ ΥΠΟΛΟΓΙΣΜΟΥ ΣΥΝΤΕΛΕΣΤΩΝ ΕΠΟΧΙΚΟΤΗΤΑΣ  Τ=3  k=1,12

		X2		2		69																																				 		1		2		3		4		5		6		7		8

		X3		3		80		71.5																1		160																ΜΗΝΑΣ		Y(1)		Y(2)		Y(3)		gk(1)		gk(2)		gk(3)		gk		Gk

		X4		4		91		74.5		74.3333333333														2		182																ΙΑΝ		109.0		120.0		134.0		91.8		94.1		96.9		94.3		94.2

		X5		5		76		85.5		80														3		192																ΦΕΒ		108.0		115.0		129.0		90.9		90.2		93.3		91.5		91.4

		X6		6		83		83.5		82.3333333333														4		224																ΜΑΡ		123.0		130.0		140.0		103.5		102.0		101.2		102.2		102.2

		X7		7		79		79.5		83.3333333333														5		188																ΑΠΡ		116.0		123.0		138.0		97.6		96.5		99.8		98.0		97.9

		X8		8		87		81		79.3333333333														6		198																ΜΙΑ		124.0		132.0		144.0		104.4		103.5		104.1		104.0		104.0

		X9		9		89		83		83														7		206																ΙΟΥΝ		119.0		125.0		136.0		100.2		98.0		98.3		98.8		98.8

		X10		10		92		88		85														8		203																ΙΟΥΛ		125.0		135.0		148.0		105.2		105.9		107.0		106.0		106.0

								90.5		89.3333333333														9		238																ΑΥΓ		102.0		108.0		116.0		85.9		84.7		83.9		84.8		84.8

																								10		228																ΣΕΠ		126.0		135.0		144.0		106.1		105.9		104.1		105.4		105.3

				4																				11		231		218.75														ΟΚΤ		127.0		143.0		146.0		106.9		112.2		105.6		108.2		108.2

				I		Xi		S'		S''		a		b		F								12		221		225														ΝΟΕ		123.0		135.0		140.0		103.5		105.9		101.2		103.5		103.5

				1		74																		13		259		229.5														ΔΕΚ		124.0		129.0		145.0		104.4		101.2		104.8		103.5		103.4

				2		69																		14		273		234.75														 		 		 		 								 		 

				3		80																		15		 		246		233.81		258.19		8.04		266.23						ΜΟ:		118.8		127.5		138.3						ΣΥΝ:		1200.2		1200.0

				4		91																																														λ=0,999833361106482

				5		76		78.5																Αντιγραφή από Θαλασσινό POS 2e																		Υπολογισμός με συναρτήσεις

				6		83		79																		X		S'		S''		a		b		F

				7		79		82.5																1		143		 		 		 		 		 						ΠΑΡΑΔΕΙΓΜΑ ΥΠΟΛΟΓΙΣΜΟΥ ΣΥΝΤΕΛΕΣΤΩΝ ΕΠΟΧΙΚΟΤΗΤΑΣ  Τ=3  k=1,12																				Χ		Υ				XY		X^2								142.94

				8		87		82.25		80.5625		83.9375		0.3375		84.275								2		152		143		143		143		0		143						 		1		2		3		4		5		6		7		8				1		109.0		118.8		109		1																																				Γράφημα

				9		89		81.25		81.25		81.25		0		81.25								3		161		144.8		143.36		146.24		0.36		146.6						ΜΗΝΑΣ		Y(1)		Y(2)		Y(3)		gk(1)		gk(2)		gk(3)		gk		Gk				2		108.0		118.8		216		4																																						X		F

				10		92		84.5		82.625		86.375		0.375		86.75								4		139		148.04		144.3		151.78		0.94		152.72						ΙΑΝ		109.0		120.0		134.0		91.8		94.1		96.9		94.3		94.2				3		123.0		118.8		369		9																																				1		143

				11		820		86.75		83.6875		89.8125		0.6125		90.425								5		137		146.23		144.68		147.78		0.39		148.17						ΦΕΒ		108.0		115.0		129.0		90.9		90.2		93.3		91.5		91.4				4		116.0		118.8		464		16																																				2		152		143

						82																		6		174		144.39		144.62		144.15		-0.06		144.09						ΜΑΡ		123.0		130.0		140.0		103.5		102.0		101.2		102.2		102.2				5		124.0		118.8		620		25																																				3		161		146.6

																								7		142		150.31		145.76		154.86		1.14		155.99						ΑΠΡ		116.0		123.0		138.0		97.6		96.5		99.8		98.0		97.9				6		119.0		118.8		714		36																																				4		139		152.72

				4																				8		141		148.65		146.34		150.96		0.58		151.53						ΜΙΑ		124.0		132.0		144.0		104.4		103.5		104.1		104.0		104.0				7		125.0		118.8		875		49																																				5		137		148.168

				I		Xi		S'		S''		a		b		F								9		162		147.12		146.49		147.74		0.16		147.9						ΙΟΥΝ		119.0		125.0		136.0		100.2		98.0		98.3		98.8		98.8				8		102.0		118.8		816		64																																				6		174		144.088

				1		11																		10		180		150.09		147.21		152.97		0.72		153.69						ΙΟΥΛ		125.0		135.0		148.0		105.2		105.9		107.0		106.0		106.0				9		126.0		118.8		1134		81																																				7		142		155.99328

				2		12																		11		164		156.08		148.99		163.16		1.77		164.94						ΑΥΓ		102.0		108.0		116.0		85.9		84.7		83.9		84.8		84.8				10		127.0		118.8		1270		100																																				8		141		151.532928

				3		14																		12		171		157.66		150.72		164.6		1.73		166.33						ΣΕΠ		126.0		135.0		144.0		106.1		105.9		104.1		105.4		105.3				11		123.0		118.8		1353		121																																				9		162		147.8969856

				4		15																		13		206		160.33		152.64		168.01		1.92		169.94						ΟΚΤ		127.0		143.0		146.0		106.9		112.2		105.6		108.2		108.2				12		124.0		118.8		1488		144																																				10		180		153.69410304

				5		18		13																14		193		169.46		156.01		182.92		3.36		186.28						ΝΟΕ		123.0		135.0		140.0		103.5		105.9		101.2		103.5		103.5				13		120.0		127.5		1560		169																																				11		164		164.93649408

				6		20		14.75																15				174.17		159.64		188.7		3.63		192.33						ΔΕΚ		124.0		129.0		145.0		104.4		101.2		104.8		103.5		103.4				14		115.0		127.5		1610		196																																				12		171		166.3341645824

				7		22		16.75																																		ΜΟ:		118.8		127.5		138.3								1200.2		1200.0				15		130.0		127.5		1950		225																																				13		206		169.9353071206

				8		23		18.75		15.8125		21.6875		0.5875		22.275								Υπολογισμός με συναρτήσεις																								3				λ=0,999826161709368										16		123.0		127.5		1968		256																																				14		193		186.2826260603

				9		24		20.75		17.75		23.75		0.6		24.35								ΠΑΡΑΔΕΙΓΜΑ ΕΚΘΕΤΙΚΗΣ ΕΞΟΜΑΛΥΝΣΗΣ Με a= 0,2												0.2						109.0		120.0		134.0		94.2														17		132.0		127.5		2244		289																																				15				192.3336051393

				10		26		22.25		19.625		24.875		0.525		25.4										X		S'		S''		a		b		F						108.0		115.0		129.0		91.4														18		125.0		127.5		2250		324

				11		185		23.75		21.375		26.125		0.475		26.6								1		143																123.0		130.0		140.0		102.2														19		135.0		127.5		2565		361

						18.5																		2		152		143		143		143		0		143						116.0		123.0		138.0		97.9														20		108.0		127.5		2160		400

				3																				3		161		144.8		143.36		146.24		0.36		146.6						124.0		132.0		144.0		104.0														21		135.0		127.5		2835		441

				I		Xi		S'		S''		a		b		F								4		139		148.04		144.296		151.784		0.936		152.72						119.0		125.0		136.0		98.8														22		143.0		127.5		3146		484

				1		11																		5		137		146.232		144.6832		147.7808		0.3872		148.168						125.0		135.0		148.0		106.0														23		135.0		127.5		3105		529

				2		12																		6		174		144.3856		144.62368		144.14752		-0.05952		144.088						102.0		108.0		116.0		84.8														24		129.0		127.5		3096		576

				3		14																		7		142		150.30848		145.76064		154.85632		1.13696		155.99328						126.0		135.0		144.0		105.3														25		134.0		138.3		3350		625

				4		15		12.3333333333																8		141		148.646784		146.3378688		150.9556992		0.5772288		151.532928						127.0		143.0		146.0		108.2														26		129.0		138.3		3354		676

				5		18		13.6666666667																9		162		147.1174272		146.49378048		147.74107392		0.15591168		147.8969856						123.0		135.0		140.0		103.5														27		140.0		138.3		3780		729

				6		20		15.6666666667		13.8888888889		17.4444444444		0.4444444444		17.8888888889								10		180		150.09394176		147.213812736		152.974070784		0.720032256		153.69410304						124.0		129.0		145.0		103.4														28		138.0		138.3		3864		784

				7		22		17.6666666667		15.6666666667		19.6666666667		0.5		20.1666666667								11		164		156.075153408		148.9860808704		163.1642259456		1.7722681344		164.93649408																										29		144.0		138.3		4176		841

				8		23		20		17.7777777778		22.2222222222		0.5555555556		22.7777777778								12		171		157.6601227264		150.7208892416		164.5993562112		1.7348083712		166.3341645824																										30		136.0		138.3		4080		900

				9		24		21.6666666667		19.7777777778		23.5555555556		0.4722222222		24.0277777778								13		206		160.3280981811		152.6423310295		168.0138653327		1.9214417879		169.9353071206																										31		148.0		138.3		4588		961

				10		26		23		21.5555555556		24.4444444444		0.3611111111		24.8055555556								14		193		169.4624785449		156.0063605326		182.9185965572		3.3640295031		186.2826260603																										32		116.0		138.3		3712		1024

				11		185		24.3333333333		23		25.6666666667		0.3333333333		26								15				174.1699828359		159.6390849932		188.7008806786		3.6327244607		192.3336051393																										33		144.0		138.3		4752		1089

						18.5																																																								34		146.0		138.3		4964		1156

				4																																																										35		140.0		138.3		4900		1225

				I		Xi		S'		S''		a		b		F																																														36		145.0		138.3		5220		1296

				1		18																																																								37		136.6432398818		145		5055.7998756273		1369

				2		12																																																								38		132.5942637803		145		5038.5820236507		1444

				3		14																																																								39		148.2248140635		145		5780.767748476		1521

				4		15																																																								40		142.0254098865		145		5681.0163954601		1600

				5		18		14.75																																																						41		150.787311912		145		6182.2797883915		1681

				6		14		14.75																																																						42		143.3049324673		145		6018.8071636267		1764

				7		13		15.25												3																4																										43		153.7288288283		145		6610.3396396179		1849

				8		11		15		14.9375		15.0625		0.0125		15.075				I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F														44		122.9580035732		145		5410.1521572229		1936

				9		17		14		14.75		13.25		-0.15		13.1				1		111														1		111																								45		152.7379201449		145		6873.2064065227		2025

				10		19		13.75		14.5		13		-0.15		12.85				2		27														2		27																								46		156.8756903014		145		7216.2817538655		2116

				11		151		15		14.4375		15.5625		0.1125		15.675				3		33														3		33																								47		150.1199094027		145		7055.6357419258		2209

						15.1														4		22		57												4		22																								48		149.999675758		145		7199.984436384		2304		-1077912.5

				3																5		42		27.3333333333												5		42		48.25																						1176		6356.0				162779.853130771		38024

				I		Xi		S'		S''		a		b		F				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111				6		29		31																						24.5		259.4285714286

				1		18														7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889				7		30		31.5																		338776.950277009				0.0000048816		-22456

				2		12														8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222				8		24		30.75		35.375		26.125		-0.925		25.2														Y=4,88163909904153E-06+-22456X

				3		14														9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333				9		30		31.25		31.125		31.375		0.025		31.4

				4		15		14.6666666667												10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778				10		24		28.25		30.4375		26.0625		-0.4375		25.625

				5		18		13.6666666667												11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778				11		26		27		29.3125		24.6875		-0.4625		24.225

				6		14		15.6666666667		14.6666666667		16.6666666667		0.25		16.9166666667				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222				12		32		26		28.125		23.875		-0.425		23.45

				7		13		15.6666666667		15		16.3333333333		0.1666666667		16.5				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889				13		41		28		27.3125		28.6875		0.1375		28.825

				8		11		15		15.4444444444		14.5555555556		-0.1111111111		14.4444444444				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667				14		38		30.75		27.9375		33.5625		0.5625		34.125

				9		17		12.6666666667		14.4444444444		10.8888888889		-0.4444444444		10.4444444444				15		79		37		29		45		2		47				15		79		34.25		29.75		38.75		0.9		39.65

				10		19		13.6666666667		13.7777777778		13.5555555556		-0.0277777778		13.5277777778				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444				16		71		47.5		35.125		59.875		2.475		62.35

				11		151		15.6666666667		14		17.3333333333		0.4166666667		17.75				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889				17		130		57.25		42.4375		72.0625		2.9625		75.025

						15.1														18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778				18		45		79.5		54.625		104.375		4.975		109.35

																				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556				19		151		81.25		66.375		96.125		2.975		99.1

																				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333				20		81		99.25		79.3125		119.1875		3.9875		123.175

																				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667				21		85		101.75		90.4375		113.0625		2.2625		115.325

				4																22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333				22		41		90.5		93.1875		87.8125		-0.5375		87.275

				I		Xi		S'		S''		a		b		F				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222				23		176		89.5		95.25		83.75		-1.15		82.6

				1		74														24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25				24		102		95.75		94.375		97.125		0.275		97.4

				2		69														25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778				25		102		101		94.1875		107.8125		1.3625		109.175

				3		80														26		165		126.6666666667		92		161.3333333333		8.6666666667		170				26		165		105.25		97.875		112.625		1.475		114.1

				4		91														27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222				27		88		136.25		109.5625		162.9375		5.3375		168.275

				5		76		78.5												28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667				28		77		114.25		114.1875		114.3125		0.0125		114.325

				6		83		79												29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667				29		142		108		115.9375		100.0625		-1.5875		98.475

				7		79		82.5												30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111				30		46		118		119.125		116.875		-0.225		116.65

				8		87		82.25		80.5625		83.9375		0.3375		84.275						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222						2090		88.25		107.125		69.375		-3.775		65.6

				9		89		81.25		81.25		81.25		0		81.25						69.6666666667																69.6666666667

				10		92		84.5		82.625		86.375		0.375		86.75

				11		820		86.75		83.6875		89.8125		0.6125		90.425				3																4

						82														I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

						ρ5														1		24368														1		24368

																				2		4013														2		4013

																				3		5741														3		5741

																				4		3711		11374												4		3711

																				5		5386		4488.3333333333												5		5386		9458.25

																				6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		3498		4712.75

																				7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		4067		4584

																				8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		2641		4165.5		5730.125		2600.875		-312.925		2287.95

																				9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525

																				10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675

																				11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975

																				12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425

																				13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		6021		4330.25		3766.375		4894.125		112.775		5006.9

																				14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		4121		4911.25		4125.25		5697.25		157.2		5854.45

																				15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925

																				16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		2560		5442		4900.9375		5983.0625		108.2125		6091.275

																				17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		6309		4728.5		5000.5		4456.5		-54.4		4402.1

																				18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725

																				19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		9292		4576		4886.75		4265.25		-62.15		4203.1

																				20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		4459		5346		4862.75		5829.25		96.65		5925.9

																				21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675

																				22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625

																				23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825

																				24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		9319		5932		5673.3125		6190.6875		51.7375		6242.425

																				25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		10038		7147		6004.875		8289.125		228.425		8517.55

																				26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		20157		8414.5		6737.125		10091.875		335.475		10427.35

																				27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		7485		12678.5		8543		16814		827.1		17641.1

																				28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525

																				29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		8566		10791.25		10908.5		10674		-23.45		10650.55

																				30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325

																						194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						194963		5809.25		9693.375		1925.125		-776.825		1148.3

																						6498.7666666667																6498.7666666667
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xronosei

		

				P		Q		PQ		P^2		Q^2		Q*

				2		20		40		4		400		18.9677419355

				4		15		60		16		225		15.7634408602

				5		14		70		25		196		14.1612903226

				7		10		70		49		100		10.9569892473

				10		7		70		100		49		6.1505376344

				28		66		310		194		970		66

				5.6		13.2								13.2

				11										4.5483870968

				b		-1.6021505376

				a		22.1720430108

				Y*=22,1720430107527+-1,60215053763441X

				S^2		1.1039426523

				S		1.0506867527

				R^2		0.9664794741

				R		0.9830968793

				Έχουμε Συσχέτιση μεγάλη αφού R2=96,6%

				To R=0,9831 δείχνει μεγάλη ένταση εξάρτησης τιμών των Χ,Υ

				Το πρόσημο (-) της Χ είναι αντίθετο με αυτό της Υ συμφωνα με την Οικ.Θ

				ΣΤΑΤΙΣΤΙΚΟΣ ΕΛΕΓΧΟΣ

				Ηο:  β=0				εδώ t=|b|/Sb

				Η1:  β όχι 0				ελέγχω to t σε σχέση με το  t N-T-1,0,05

								αν t>t Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Ηο:  ρ=0				εδώ t=(r*RT(T-2))/RT(1-r^2)

				Η1 : ρ όχι 0				ελέγχω το t σε σχέση με το  t N-T-1,0,05

								αν t>t Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Ho:  R^2=0				εδώ F=(R^2*(T-N-1))/(N*(1-R^2))

				H1:  R^2 όχι 0				ελέγχω το F σε σχέση με το  FN, N-T-1,0,05

								αν F>F N, Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Για την ελαστικότητα ζήτησης ΑΥΞΑΝΩ το τελευταίο Ρ κατά 1, δηλ. το Ρ11

				εpq5-6= b.(P11/Q*11)

				Αν η εΧΥ είναι <1 έχουμε ανελαστιοκότητα, αν >1 ελαστικότητα ζήτησης

				Μέση ελαστικότητα  εμέση=b*(Pμ/Qμ)

				εδώ έχουμε

				εpq5-6		-3.8747044917		Η ζήτηση στο Ρ5 προς Ρ6 είναι ανελαστική

				εPμQμ		-0.6797002281		Η μέση ελαστικότητα είναι <1 άρα ΑΝΕΛΑΣΤΙΚΗ





ERG.TANK.Timeseries

		year		pop		migr				SUMMARY OUTPUT

		1960		7.90		-3.70

		1961		7.50		-2.80				Regression Statistics

		1962		4.40		-5.70				Multiple R		0.8946468931

		1963		3.00		-6.60				R Square		0.8003930634

		1964		4.30		-5.60				Adjusted R Square		0.7917145009

		1965		5.20		-4.70				Standard Error		1.6846553049

		1966		9.50		-0.60				Observations		25

		1967		7.10		-3.30

		1968		5.50		-4.40				ANOVA

		1969		1.80		-7.60						df		SS		MS		F		Significance F

		1970		2.80		-5.30				Regression		1		261.7445395835		261.7445395835		92.226456497		0.0000000016

		1971		5.90		-1.80				Residual		23		65.2754604165		2.8380634964

		1972		7.10		-0.10				Total		24		327.02

		1973		1.90		-4.80

		1974		5.40		-2.10						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		1975		13.30		6.50				Intercept		7.693539793		0.3421831103		22.4836923904		3.71474513604007E-17		6.9856810614		8.4013985245		6.9856810614		8.4013985245

		1976		13.20		6.10				migr		0.7205273781		0.0750278888		9.6034606521		0.0000000016		0.5653205762		0.87573418		0.5653205762		0.87573418

		1977		13.10		6.70

		1978		13.90		7.00				Y*=7,69353979295856+0,720527378088643X

		1979		11.20		4.30

		1980		11.50		5.20				RESIDUAL OUTPUT										PROBABILITY OUTPUT

		1981		6.30		0.70

		1982		6.20		0.80				Observation		Predicted pop		Residuals		Standard Residuals				Percentile		pop

		1983		5.20		0.90				1		5.027588494		2.872411506		1.7417158606				2		1.8				5.027588494

		1984		4.80		1.00				2		5.6760631343		1.8239368657		1.1059626245				6		1.9				5.6760631343

										3		3.5865337379		0.8134662621		0.4932535216				10		2.8				3.5865337379

										4		2.9380590976		0.0619409024		0.0375584946				14		3				2.9380590976

		pop				migr				5		3.6585864757		0.6414135243		0.3889275984				18		4.3				3.6585864757

										6		4.3070611159		0.8929388841		0.5414425522				22		4.4				4.3070611159

		Mean		7.12		Mean		-0.796		7		7.2612233661		2.2387766339		1.3575049269				26		4.8				7.2612233661

		Standard Error		0.7382637288		Standard Error		0.9166693333		8		5.3157994453		1.7842005547		1.0818681091				30		5.2				5.3157994453

		Median		6.2		Median		-1.8		9		4.5232193294		0.9767806706		0.5922808702				34		5.2				4.5232193294

		Mode		5.2		Mode				10		2.2175317195		-0.4175317195		-0.2531745945				38		5.4				2.2175317195

		Standard Deviation		3.6913186442		Standard Deviation		4.5833466666		11		3.8747446891		-1.0747446891		-0.6516823468				42		5.5				3.8747446891

		Sample Variance		13.6258333333		Sample Variance		21.0070666667		12		6.3965905124		-0.4965905124		-0.3011126957				46		5.9				6.3965905124

		Kurtosis		-0.7432423907		Kurtosis		-1.0459329214		13		7.6214870551		-0.5214870551		-0.316208967				50		6.2				7.6214870551

		Skewness		0.5647702204		Skewness		0.4351172123		14		4.2350083781		-2.3350083781		-1.4158560214				54		6.3				4.2350083781

		Range		12.1		Range		14.6		15		6.180432299		-0.780432299		-0.4732230429				58		7.1				6.180432299

		Minimum		1.8		Minimum		-7.6		16		12.3769677505		0.9230322495		0.5596899697				62		7.1				12.3769677505

		Maximum		13.9		Maximum		7		17		12.0887567993		1.1112432007		0.6738135896				66		7.5				12.0887567993

		Sum		178		Sum		-19.9		18		12.5210732262		0.5789267738		0.3510381232				70		7.9				12.5210732262

		Count		25		Count		25		19		12.7372314396		1.1627685604		0.7050565142				74		9.5				12.7372314396

		Confidence Level(95,0%)		1.5237011345		Confidence Level(95,0%)		1.8919121292		20		10.7918075187		0.4081924813		0.2475116526				78		11.2				10.7918075187

										21		11.440282159		0.059717841		0.0362105188				82		11.5				11.440282159

				pop		migr				22		8.1979089576		-1.8979089576		-1.1508163529				86		13.1				8.1979089576

		pop		1						23		8.2699616954		-2.0699616954		-1.2551422762				90		13.2				8.2699616954

		migr		0.8946468931		1				24		8.3420144332		-3.1420144332		-1.905192331				94		13.3				8.3420144332

										25		8.414067171		-3.614067171		-2.1914262981				98		13.9				8.414067171
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ERG. TANK.Regression
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ergasia Thalass

		ΥΨΟΣ		ΒΑΡΟΣ						SUMMARY OUTPUT

		1.70		70						ΣΤΑΤΙΣΤΙΚΕΣ ΠΑΛΙΝΔΡΟΜΗΣΗΣ										Υ^=-121,293717796746+108,783473233504Χ

		1.76		70						Regression Statistics

		1.82		75						Multiple R		0.9656700477		συντελεστής πολλαπλής συσχέτισης

		1.60		54						R Square		0.9325186411		συντελεστής προσδιορισμού

		1.67		60						Adjusted R Square		0.9287696767		συντελεστής προσδιορισμού διορθωμένος για βαθμούς ελευθερίας

		1.94		92						Standard Error		3.1358465483		τυπικό σφάλμα εκτίμησης

		1.72		65						Observations		20		αριθμός παρατηρήσεων

		1.72		64						ΑΝΑΛΥΣΗ ΔΙΑΚΥΜΑΝΣΗΣ

		1.83		74						ANOVA		Analysis Of Variation

		1.77		70								βαθμοί ελευθερίας		άθρ.τετραγώνων		Μέσο σφάλμα		στατιστική του F

		1.80		70								df		SS		MS		F		Significance F

		1.56		50						Regression		1		2445.9963956554		2445.9963956554		248.7403309375		0

		1.80		76						Residual		18		177.0036043446		9.8335335747

		1.77		76						Total		19		2623

		1.58		51						ΠΑΡΑΜΕΤΡΟΙ ΚΑΙ ΣΤΑΤΙΣΤΙΚΑ ΜΕΤΡΑ

		1.87		80								σταθερά		συντελ.παλινδρ.		στατιστική του t		σημαντικότητα		Διαστήματα Εμπιστοσύνης

		1.63		56								Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		1.64		56						Intercept		-121.2937177967		11.9910784214		-10.1153302092		0.0000000075		-146.4860582349		-96.1013773586		-146.4860582349		-96.1013773586

		1.67		55						ΥΨΟΣ		108.7834732335		6.8974699477		15.7715037627		0		94.2924153838		123.2745310832		94.2924153838		123.2745310832

		1.86		86

										Υ^=-121,293717796746+108,783473233504Χ

																				ΑΘΡΟΙΣΤΙΚΕΣ ΠΙΘΑΝΟΤΗΤΕΣ

										RESIDUAL OUTPUT										PROBABILITY OUTPUT

										παρατήρηση α/α		αναμενόμενη τιμή Υ		σφαλμ. ei=Yi-Y^i		τυποποιημένα σφάλματα

										Observation		Predicted ΒΑΡΟΣ		Residuals		Standard Residuals				Percentile		ΒΑΡΟΣ

										1		63.6381867002		6.3618132998		2.0843308915				2.5		50

										2		70.1651950942		-0.1651950942		-0.0541231284				7.5		51

										3		76.6922034882		-1.6922034882		-0.5544192888				12.5		54

										4		52.7598393769		1.2401606231		0.4063157744				17.5		55

										5		60.3746825032		-0.3746825032		-0.1227578175				22.5		56

										6		89.7462202763		2.2537797237		0.7384093936				27.5		56

										7		65.8138561649		-0.8138561649		-0.2666449746				32.5		60

										8		65.8138561649		-1.8138561649		-0.5942765465				37.5		64

										9		77.7800382206		-3.7800382206		-1.238459864				42.5		65

										10		71.2530298266		-1.2530298266		-0.4105321317				47.5		70

										11		74.5165340236		-4.5165340236		-1.4797591416				52.5		70

										12		48.4085004475		1.5914995525		0.5214255				57.5		70

										13		74.5165340236		1.4834659764		0.4860302897				62.5		70

										14		71.2530298266		4.7469701734		1.5552572996				67.5		74

										15		50.5841699122		0.4158300878		0.1362390653				72.5		75

										16		82.1313771499		-2.1313771499		-0.6983064459				77.5		76

										17		56.0233435739		-0.0233435739		-0.0076480918				82.5		76

										18		57.1111783062		-1.1111783062		-0.3640570951				87.5		80

										19		60.3746825032		-5.3746825032		-1.7609156769				92.5		86

										20		81.0435424176		4.9564575824		1.6238919887				97.5		92
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		T		Yt		Yt-Ym		Yt+1-Ym		Yt+2-Ym		Yt+3-Ym		Yt+4-Ym		Yt+4-Ym		Yt+4-Ym

		1		74		-8		-13		-2		9		-6		1		-3		169

		2		69		-13		-2		9		-6		1		-3		5		4

		3		80		-2		9		-6		1		-3		5		7		81

		4		91		9		-6		1		-3		5		7		10		36

		5		76		-6		1		-3		5		7		10				1

		6		83		1		-3		5		7		10						9

		7		79		-3		5		7		10								25

		8		87		5		7		10										49

		9		89		7		10												100

		10		92		10														0

		55		820		538		474		305		301		220		184		183		474

		10		82		53.8		8.8104089219		34.6181434599		30.1		22		18.4		18.3

				ym		yo^		y1^		y2^





		4				trades												4		lots

						T		S'		S''		a		b		F				L		S'		S''		a		b		F

		1		Jul '04		444												1		14,799

		2		Aug '04		367												2		11,040

		3		Sep '04		434												3		15,350

		4		Oct '04		713												4		29,435

		5		Nov '04		391		489.5										5		13,305		17656

		6		Dec '04		301		476.25										6		12,900		17282.5

		7		Jan '05		573		459.75										7		18,190		17747.5

		8		Feb '05		503		494.5		480		509		2.9		511.9		8		10,990		18457.5		17785.875		19129.125		134.325		19263.45

		9		Mar '05		517		442		468.125		415.875		-5.225		410.65		9		12,207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		Apr '05		311		473.5		467.4375		479.5625		1.2125		480.775		10		7,310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		May '05		353		476		471.5		480.5		0.9		481.4		11		8,890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		Jun '05		390		421		453.125		388.875		-6.425		382.45		12		9,245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		Jul '05		337		392.75		440.8125		344.6875		-9.6125		335.075		13		11,826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		Aug '05		561		347.75		409.375		286.125		-12.325		273.8		14		13,290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		Sep '05		688		410.25		392.9375		427.5625		3.4625		431.025		15		16,080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		Oct '05		472		494		411.1875		576.8125		16.5625		593.375		16		8,820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		Nov '05		690		514.5		441.625		587.375		14.575		601.95		17		13,710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		Dec '05		268		602.75		505.375		700.125		19.475		719.6		18		5,435		12975		12225.5		13724.5		149.9		13874.4

		19		Jan '06		809		529.5		535.1875		523.8125		-1.1375		522.675		19		17,005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		Feb '06		335		559.75		551.625		567.875		1.625		569.5		20		6,065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		Mar '06		503		525.5		554.375		496.625		-5.775		490.85		21		8,105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		Apr '06		522		478.75		523.375		434.125		-8.925		425.2		22		7,410		9152.5		10490		7815		-267.5		7547.5

		23		May '06		545		542.25		526.5625		557.9375		3.1375		561.075		23		7,740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		Jun '06		496		476.25		505.6875		446.8125		-5.8875		440.925		24		8,106		7330		9170.625		5489.375		-368.125		5121.25

		25		Jul '06		686		516.5		503.4375		529.5625		2.6125		532.175		25		14,005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		Aug '06		983		562.25		524.3125		600.1875		7.5875		607.775		26		21,320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		Sep '06		721		677.5		558.125		796.875		23.875		820.75		27		14,050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		Oct '06		782		721.5		619.4375		823.5625		20.4125		843.975		28		16,950		14370.25		11079.625		17660.875		658.125		18319

		29		Nov '06		820		793		688.5625		897.4375		20.8875		918.325		29		18,205		16581.25		13264.875		19897.625		663.275		20560.9

		30		Dec '06		597		826.5		754.625		898.375		14.375		912.75		30		9,862		17631.25		15343.875		19918.625		457.475		20376.1

		31		Jan '07		894		730		767.75		692.25		-7.55		684.7		31		15,480		14766.75		15837.375		13696.125		-214.125		13482

		32		Feb '07		938		773.25		780.6875		765.8125		-1.4875		764.325		32		14,427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		Mar '07		1,321		812.25		785.5		839		5.35		844.35		33		21,367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		Apr '07		1,076		937.5		813.25		1061.75		24.85		1086.6		34		16,315		15284		14917.125		15650.875		73.375		15724.25

		35		May '07		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875		35		17,325		16897.25		15449.75		18344.75		289.5		18634.25

		36		Jun '07		818		1121		982		1260		27.8		1287.8		36		12,030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		Jul '07		1,055		1091		1051.6875		1130.3125		7.8625		1138.175		37		14,395		16759.25		16574.75		16943.75		36.9		16980.65

		38		Aug '07		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775		38		15,640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		Sep '07		790		1027.25		1065.9375		988.5625		-7.7375		980.825		39		9,550		14847.5		15995.375		13699.625		-229.575		13470.05

								937.5		1020.0625		854.9375		-16.5125		838.425						12903.75		14881.6875		10925.8125		-395.5875		10530.225
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						trades		lots				DESCRIPTIVE STATISTICS

						T		L				T						L

		1		Jul '04		444		14,799

		2		Aug '04		367		11,040				Mean		647.1795				Mean		13,286.5128

		3		Sep '04		434		15,350				Standard Error		43.1067				Standard Error		772.8634

		4		Oct '04		713		29,435				Median		573.0000				Median		13,305.0000

		5		Nov '04		391		13,305				Mode		503.0000				Mode

		6		Dec '04		301		12,900				Standard Deviation		269.2013				Standard Deviation		4,826.5304

		7		Jan '05		573		18,190				Sample Variance		72,469.3617				Sample Variance		23,295,395.5196

		8		Feb '05		503		10,990				Kurtosis		-0.3708				Kurtosis		1.9311

		9		Mar '05		517		12,207				Skewness		0.6361				Skewness		0.9033

		10		Apr '05		311		7,310				Range		1,053.0000				Range		24,000.0000

		11		May '05		353		8,890				Minimum		268.0000				Minimum		5,435.0000

		12		Jun '05		390		9,245				Maximum		1,321.0000				Maximum		29,435.0000

		13		Jul '05		337		11,826				Sum		25,240.0000				Sum		518,174.0000

		14		Aug '05		561		13,290				Count		39.0000				Count		39.0000

		15		Sep '05		688		16,080				Confidence Level(95,0%)		87.2650				Confidence Level(95,0%)		1,564.5802

		16		Oct '05		472		8,820

		17		Nov '05		690		13,710				COVARIANCE

		18		Dec '05		268		5,435						T				L

		19		Jan '06		809		17,005				T		70,611.1729

		20		Feb '06		335		6,065				L		775,310.5490				22,698,077.6857

		21		Mar '06		503		8,105

		22		Apr '06		522		7,410				CORRELATION

		23		May '06		545		7,740						T

		24		Jun '06		496		8,106				T		1.0000

		25		Jul '06		686		14,005

		26		Aug '06		983		21,320				SUMMARY OUTPUT

		27		Sep '06		721		14,050

		28		Oct '06		782		16,950				Regression Statistics

		29		Nov '06		820		18,205				Multiple R		0.6124

		30		Dec '06		597		9,862				R Square		0.3750				Υ^= 6180,4832 +10,98*Χ

		31		Jan '07		894		15,480				Adjusted R Square		0.3582

		32		Feb '07		938		14,427				Standard Error		3,866.7732

		33		Mar '07		1,321		21,367				Observations		39.0000

		34		Apr '07		1,076		16,315

		35		May '07		1,149		17,325				ANOVA

		36		Jun '07		818		12,030						df				SS		MS		F		Significance F

		37		Jul '07		1,055		14,395				Regression		1.0000				332,003,427.7878		332,003,427.7878		22.2047		0.0000

		38		Aug '07		1,087		15,640				Residual		37.0000				553,221,601.9558		14,951,935.1880

		39		Sep '07		790		9,550				Total		38.0000				885,225,029.7436

						T		L						Coefficients				Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

												Intercept		6,180.4832				1,630.1777		3.7913		0.0005		2,877.4327		9,483.5338		2,877.4327		9,483.5338

												T		10.9799981646				2.3301		4.7122		0.0000		6.2587		15.7013		6.2587		15.7013

												RESIDUAL OUTPUT												PROBABILITY OUTPUT

												Observation		Predicted L				Residuals		Standard Residuals				Percentile		L

												1		11,055.6024		14,799		3,743.3976		0.9811				1.2821		5,435.0000

												2		10,210.1426		11,040		829.8574		0.2175				3.8462		6,065.0000

												3		10,945.8024		15,350		4,404.1976		1.1543				6.4103		7,310.0000

												4		14,009.2219		29,435		15,425.7781		4.0429				8.9744		7,410.0000

												5		10,473.6625		13,305		2,831.3375		0.7421				11.5385		7,740.0000

												6		9,485.4627		12,900		3,414.5373		0.8949				14.1026		8,105.0000

												7		12,472.0222		18,190		5,717.9778		1.4986				16.6667		8,106.0000

												8		11,703.4223		10,990		-713.4223		-0.1870				19.2308		8,820.0000

												9		11,857.1423		12,207		349.8577		0.0917				21.7949		8,890.0000

												10		9,595.2627		7,310		-2,285.2627		-0.5989				24.3590		9,245.0000

												11		10,056.4226		8,890		-1,166.4226		-0.3057				26.9231		9,550.0000

												12		10,462.6825		9,245		-1,217.6825		-0.3191				29.4872		9,862.0000

												13		9,880.7426		11,826		1,945.2574		0.5098				32.0513		10,990.0000

												14		12,340.2622		13,290		949.7378		0.2489				34.6154		11,040.0000

												15		13,734.7220		16,080		2,345.2780		0.6147				37.1795		11,826.0000

												16		11,363.0424		8,820		-2,543.0424		-0.6665				39.7436		12,030.0000

												17		13,756.6820		13,710		-46.6820		-0.0122				42.3077		12,207.0000

												18		9,123.1227		5,435		-3,688.1227		-0.9666				44.8718		12,900.0000

												19		15,063.3018		17,005		1,941.6982		0.5089				47.4359		13,290.0000

												20		9,858.7826		6,065		-3,793.7826		-0.9943				50.0000		13,305.0000

												21		11,703.4223		8,105		-3,598.4223		-0.9431				52.5641		13,710.0000

												22		11,912.0423		7,410		-4,502.0423		-1.1799				55.1282		14,005.0000

												23		12,164.5822		7,740		-4,424.5822		-1.1596				57.6923		14,050.0000

												24		11,626.5623		8,106		-3,520.5623		-0.9227				60.2564		14,395.0000

												25		13,712.7620		14,005		292.2380		0.0766				62.8205		14,427.0000

												26		16,973.8214		21,320		4,346.1786		1.1391				65.3846		14,799.0000

												27		14,097.0619		14,050		-47.0619		-0.0123				67.9487		15,350.0000

												28		14,766.8418		16,950		2,183.1582		0.5722				70.5128		15,480.0000

												29		15,184.0817		18,205		3,020.9183		0.7917				73.0769		15,640.0000

												30		12,735.5421		9,862		-2,873.5421		-0.7531				75.6410		16,080.0000

												31		15,996.6016		15,480		-516.6016		-0.1354				78.2051		16,315.0000

												32		16,479.7215		14,427		-2,052.7215		-0.5380				80.7692		16,950.0000

												33		20,685.0608		21,367		681.9392		0.1787				83.3333		17,005.0000

												34		17,994.9613		16,315		-1,679.9613		-0.4403				85.8974		17,325.0000

												35		18,796.5011		17,325		-1,471.5011		-0.3857				88.4615		18,190.0000

												36		15,162.1217		12,030		-3,132.1217		-0.8209				91.0256		18,205.0000

												37		17,764.3813		14,395		-3,369.3813		-0.8831				93.5897		21,320.0000

												38		18,115.7412		15,640		-2,475.7412		-0.6489				96.1538		21,367.0000

		Υ^= 6180,4832 +10,98*Χ										39		14,854.6818		9,550		-5,304.6818		-1.3903				98.7179		29,435.0000

														518,174		518,174		0.0000		0.0000

										268		5,435		9,123.1227

										301		12,900		9,485.4627

										311		7,310		9,595.2627

										335		6,065		9,858.7826

										337		11,826		9,880.7426

										353		8,890		10,056.4226

										367		11,040		10,210.1426

										390		9,245		10,462.6825

										391		13,305		10,473.6625

										434		15,350		10,945.8024

										444		14,799		11,055.6024

										472		8,820		11,363.0424

										496		8,106		11,626.5623

										503		10,990		11,703.4223

										503		8,105		11,703.4223

										517		12,207		11,857.1423

										522		7,410		11,912.0423

										545		7,740		12,164.5822

										561		13,290		12,340.2622

										573		18,190		12,472.0222

										597		9,862		12,735.5421

										686		14,005		13,712.7620

										688		16,080		13,734.7220

										690		13,710		13,756.6820

										713		29,435		14,009.2219

										721		14,050		14,097.0619

										782		16,950		14,766.8418

										790		9,550		14,854.6818

										809		17,005		15,063.3018

										818		12,030		15,162.1217

										820		18,205		15,184.0817

										894		15,480		15,996.6016

										938		14,427		16,479.7215

										983		21,320		16,973.8214

										1,055		14,395		17,764.3813

										1,076		16,315		17,994.9613

										1,087		15,640		18,115.7412

										1,149		17,325		18,796.5011

										1,321		21,367		20,685.0608
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						trades		lots		Nom trade value				SUMMARY OUTPUT

						T		L		V				ΣΤΑΤΙΣΤΙΚΕΣ ΠΑΛΙΝΔΡΟΜΗΣΗΣ

		1		Jul '04		444		14,799		214,700,000				Regression Statistics

		2		Aug '04		367		11,040		156,100,000				Multiple R		0.750634608								L^=61840757,1185418+253538,608255819T

		3		Sep '04		434		15,350		216,400,000				R Square		0.5634523147

		4		Oct '04		713		29,435		472,500,000				Adjusted R Square		0.5516537287

		5		Nov '04		391		13,305		252,400,000				Standard Error		60883486.9340224

		6		Dec '04		301		12,900		175,100,000				Observations		39

		7		Jan '05		573		18,190		264,600,000

		8		Feb '05		503		10,990		174,500,000				ANOVA		ΑΝΑΛΥΣΗ ΔΙΑΚΥΜΑΝΣΗΣ

		9		Mar '05		517		12,207		197,380,000						df		SS		MS		F		Significance F

		10		Apr '05		311		7,310		121,964,000				Regression		1		1.7702158976136E+17		1.7702158976136E+17		47.7559184237		0.0000000373

		11		May '05		353		8,890		119,474,000				Residual		37		1.37151562306075E+17		3.70679898124528E+15

		12		Jun '05		390		9,245		130,812,000				Total		38		3.14173152067436E+17

		13		Jul '05		337		11,826		144,500,000				ΠΑΡΑΜΕΤΡΟΙ ΚΑΙ ΣΤΑΤΙΣΤΙΚΑ ΜΕΤΡΑ

		14		Aug '05		561		13,290		210,000,000						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		15		Sep '05		688		16,080		350,200,000				Intercept		61840757.1185418		25667629.373828		2.4092897797		0.0210758592		9833250.67018688		113848263.566897		9833250.67018688		113848263.566897

		16		Oct '05		472		8,820		155,000,000				T		253538.608255819		36688.5460493635		6.9105657094		0.0000000373		179200.625286943		327876.591224695		179200.625286943		327876.591224695

		17		Nov '05		690		13,710		236,000,000

		18		Dec '05		268		5,435		113,000,000				L^=61840757,1185418+253538,608255819T

		19		Jan '06		809		17,005		297,000,000														ΑΘΡΟΙΣΤΙΚΕΣ ΠΙΘΑΝΟΤΗΤΕΣ

		20		Feb '06		335		6,065		94,000,000				RESIDUAL OUTPUT										PROBABILITY OUTPUT

		21		Mar '06		503		8,105		135,000,000				παρατήρηση α/α		αναμενόμενη τιμή Υ		σφαλμ. ei=Yi-Y^i		τυποποιημένα σφάλματα

		22		Apr '06		522		7,410		132,200,000				Observation		Predicted V		Residuals		Standard Residuals				Percentile		V

		23		May '06		545		7,740		141,326,000				1		174,411,899.18		40,288,100.82		0.67				1.2820512821		94000000

		24		Jun '06		496		8,106		148,697,000				2		154,889,426.35		1,210,573.65		0.02				3.8461538462		113000000

		25		Jul '06		686		14,005		242,823,000				3		171,876,513.10		44,523,486.90		0.74				6.4102564103		119474000

		26		Aug '06		983		21,320		407,728,000				4		242,613,784.80		229,886,215.20		3.83				8.9743589744		121964000

		27		Sep '06		721		14,050		278,700,000				5		160,974,352.95		91,425,647.05		1.52				11.5384615385		130812000

		28		Oct '06		782		16,950		279,000,000				6		138,155,878.20		36,944,121.80		0.61				14.1025641026		132200000

		29		Nov '06		820		18,205		253,000,000				7		207,118,379.65		57,481,620.35		0.96				16.6666666667		135000000

		30		Dec '06		597		9,862		150,000,000				8		189,370,677.07		-14,870,677.07		-0.25				19.2307692308		141326000

		31		Jan '07		894		15,480		246,000,000				9		192,920,217.59		4,459,782.41		0.07				21.7948717949		144500000

		32		Feb '07		938		14,427		256,000,000				10		140,691,264.29		-18,727,264.29		-0.31				24.358974359		148697000

		33		Mar '07		1,321		21,367		399,000,000				11		151,339,885.83		-31,865,885.83		-0.53				26.9230769231		150000000

		34		Apr '07		1,076		16,315		335,000,000				12		160,720,814.34		-29,908,814.34		-0.50				29.4871794872		155000000

		35		May '07		1,149		17,325		361,000,000				13		147,283,268.10		-2,783,268.10		-0.05				32.0512820513		156100000

		36		Jun '07		818		12,030		219,000,000				14		204,075,916.35		5,924,083.65		0.10				34.6153846154		170000000

		37		Jul '07		1,055		14,395		285,000,000				15		236,275,319.60		113,924,680.40		1.90				37.1794871795		174500000

		38		Aug '07		1,087		15,640		276,000,000				16		181,510,980.22		-26,510,980.22		-0.44				39.7435897436		175100000

		39		Sep '07		790		9,550		170,000,000				17		236,782,396.82		-782,396.82		-0.01				42.3076923077		197380000

														18		129,789,104.13		-16,789,104.13		-0.28				44.8717948718		210000000

		T				L				V				19		266,953,491.20		30,046,508.80		0.50				47.4358974359		214700000

														20		146,776,190.88		-52,776,190.88		-0.88				50		216400000

		Mean		647.1794871795		Mean		13286.5128205128		Mean		225925743.589744		21		189,370,677.07		-54,370,677.07		-0.91				52.5641025641		219000000

		Standard Error		43.1067136402		Standard Error		772.8633992078		Standard Error		14559968.413683		22		194,187,910.63		-61,987,910.63		-1.03				55.1282051282		236000000

		Median		573		Median		13305		Median		216400000		23		200,019,298.62		-58,693,298.62		-0.98				57.6923076923		242823000

		Mode		503		Mode				Mode				24		187,595,906.81		-38,898,906.81		-0.65				60.2564102564		246000000

		Standard Deviation		269.2013404005		Standard Deviation		4826.5303810883		Standard Deviation		90926973.6001942		25		235,768,242.38		7,054,757.62		0.12				62.8205128205		252400000

		Sample Variance		72469.3616734143		Sample Variance		23295395.5195681		Sample Variance		8.26771452809042E+15		26		311,069,209.03		96,658,790.97		1.61				65.3846153846		253000000

		Kurtosis		-0.3708208667		Kurtosis		1.9310569383		Kurtosis		0.1918661011		27		244,642,093.67		34,057,906.33		0.57				67.9487179487		256000000

		Skewness		0.6360770176		Skewness		0.9033146014		Skewness		0.785045377		28		260,107,948.77		18,892,051.23		0.31				70.5128205128		264600000

		Range		1053		Range		24000		Range		378500000		29		269,742,415.89		-16,742,415.89		-0.28				73.0769230769		276000000

		Minimum		268		Minimum		5435		Minimum		94000000		30		213,203,306.25		-63,203,306.25		-1.05				75.641025641		278700000

		Maximum		1321		Maximum		29435		Maximum		472500000		31		288,504,272.90		-42,504,272.90		-0.71				78.2051282051		279000000

		Sum		25240		Sum		518174		Sum		8811104000		32		299,659,971.66		-43,659,971.66		-0.73				80.7692307692		285000000

		Count		39		Count		39		Count		39		33		396,765,258.62		2,234,741.38		0.04				83.3333333333		297000000

		Confidence Level(95,0%)		87.26498256		Confidence Level(95,0%)		1564.5802093875		Confidence Level(95,0%)		29475116.1106926		34		334,648,299.60		351,700.40		0.01				85.8974358974		335000000

														35		353,156,618.00		7,843,382.00		0.13				88.4615384615		350200000

				T		L		V						36		269,235,338.67		-50,235,338.67		-0.84				91.0256410256		361000000

		T		70611.1729125575										37		329,323,988.83		-44,323,988.83		-0.74				93.5897435897		399000000

		L		775310.548980934		22698077.6857331								38		337,437,224.29		-61,437,224.29		-1.02				96.1538461538		407728000

		V		17902658507.5608		399247308669.954		8.05572184788297E+15						39		262,136,257.64		-92,136,257.64		-1.53				98.7179487179		472500000





		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0



T

Residuals

T  Residual Plot

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0



		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0



V

Predicted V

T

V

T Line Fit  Plot

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0



		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0



Sample Percentile

V

Normal Probability Plot

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0



		

		3																3

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711		11374												4		22		57

		5		5386		4488.3333333333												5		42		27.3333333333

		6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111

		7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889

		8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222

		9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333

		10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778

		11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778

		12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222

		13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889

		14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667

		15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		79		37		29		45		2		47

		16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444

		17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889

		18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778

		19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556

		20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333

		21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667

		22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333

		23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222

		24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25

		25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778

		26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		165		126.6666666667		92		161.3333333333		8.6666666667		170

		27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222

		28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667

		29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667

		30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111

				194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222

				6498.7666666667																69.6666666667

		4																4

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711														4		22

		5		5386		9458.25												5		42		48.25

		6		3498		4712.75												6		29		31

		7		4067		4584												7		30		31.5

		8		2641		4165.5		5730.125		2600.875		-312.925		2287.95				8		24		30.75		35.375		26.125		-0.925		25.2

		9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525				9		30		31.25		31.125		31.375		0.025		31.4

		10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675				10		24		28.25		30.4375		26.0625		-0.4375		25.625

		11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975				11		26		27		29.3125		24.6875		-0.4625		24.225

		12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425				12		32		26		28.125		23.875		-0.425		23.45

		13		6021		4330.25		3766.375		4894.125		112.775		5006.9				13		41		28		27.3125		28.6875		0.1375		28.825

		14		4121		4911.25		4125.25		5697.25		157.2		5854.45				14		38		30.75		27.9375		33.5625		0.5625		34.125

		15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925				15		79		34.25		29.75		38.75		0.9		39.65

		16		2560		5442		4900.9375		5983.0625		108.2125		6091.275				16		71		47.5		35.125		59.875		2.475		62.35

		17		6309		4728.5		5000.5		4456.5		-54.4		4402.1				17		130		57.25		42.4375		72.0625		2.9625		75.025

		18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725				18		45		79.5		54.625		104.375		4.975		109.35

		19		9292		4576		4886.75		4265.25		-62.15		4203.1				19		151		81.25		66.375		96.125		2.975		99.1

		20		4459		5346		4862.75		5829.25		96.65		5925.9				20		81		99.25		79.3125		119.1875		3.9875		123.175

		21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675				21		85		101.75		90.4375		113.0625		2.2625		115.325

		22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625				22		41		90.5		93.1875		87.8125		-0.5375		87.275

		23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825				23		176		89.5		95.25		83.75		-1.15		82.6

		24		9319		5932		5673.3125		6190.6875		51.7375		6242.425				24		102		95.75		94.375		97.125		0.275		97.4

		25		10038		7147		6004.875		8289.125		228.425		8517.55				25		102		101		94.1875		107.8125		1.3625		109.175

		26		20157		8414.5		6737.125		10091.875		335.475		10427.35				26		165		105.25		97.875		112.625		1.475		114.1

		27		7485		12678.5		8543		16814		827.1		17641.1				27		88		136.25		109.5625		162.9375		5.3375		168.275

		28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525				28		77		114.25		114.1875		114.3125		0.0125		114.325

		29		8566		10791.25		10908.5		10674		-23.45		10650.55				29		142		108		115.9375		100.0625		-1.5875		98.475

		30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325				30		46		118		119.125		116.875		-0.225		116.65

				194963		5809.25		9693.375		1925.125		-776.825		1148.3						2090		88.25		107.125		69.375		-3.775		65.6

				6498.7666666667																69.6666666667

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1

		1		Jul '04		444		14799		214700000

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s





						ΣΥΝΤΕΛΕΣΤΗΣ ΣΥΣΧΕΤΙΣΗΣ Spearman

						για μεγάλα δείγματα

						rs=1-6*Sd^2/(T^3-T)

						Z=rs*RT(T-1)

						η υπόθεση Ηο: ρ=0 απορρίπτεται αν |Ζ|>Ζa/2

						για μικρά δείγματα

						απορρίπτεται η Ηο αν t*>tcrit

						tcrit των πονάκων Τ-Ν-1 με β.ε. Ν

						και

						t*=(rs*RT(T-N-1))/RT(1-r^2)

						Χ		Υ		ΧΥ		Χ^2		Y*=a+bX

						1		4		4		1		3.5714285714

						2		5		10		4		4.7428571429

						3		5		15		9		5.9142857143

						4		7		28		16		7.0857142857

						5		8		40		25		8.2571428571

						6		10		60		36		9.4285714286

						21		39		157		91		39

						3.5		6.5

						Υ=1,17142857142857+2,4X

						b=(ν*ΣΧΥ-ΣΧ*ΣΧ)/(νΣΧ^2-(ΣΧ)^2)

						b		1.1714285714

						a=Υ-bΧ

						a		2.4

						Χ		Υ		X*		Y*		X*Y*		X*^2		Y**

						1		4		-2.5		-2.5		6.25		6.25		-2.9285714286

						2		5		-1.5		-1.5		2.25		2.25		-1.7571428571

						3		5		-0.5		-1.5		0.75		0.25		-0.5857142857

						4		7		0.5		0.5		0.25		0.25		0.5857142857

						5		8		1.5		1.5		2.25		2.25		1.7571428571

						6		10		2.5		3.5		8.75		6.25		2.9285714286

						21		39		0		0		20.5		17.5		0

						3.5		6.5		0		0

						Y=1,17142857142857X

						b=SXY/SX^2

						b		1.1714285714

						a=Y-bX

						a		0






_1258789229.xls
Chart4

		14799

		11040

		15350

		29435

		13305

		12900

		18190

		10990		19263.45

		12207		10261.625

		7310		10770.95

		8890		9368.425

		9245		6835.9

		11826		7206.125

		13290		8272.775

		16080		11970.225

		8820		15096.425

		13710		13935.375

		5435		13874.4

		17005		9494.6

		6065		10413.675

		8105		9483.5

		7410		7547.5

		7740		9043.25

		8106		5121.25

		14005		7057.85

		21320		10254.025

		14050		16960.575

		16950		18319

		18205		20560.9

		9862		20376.1

		15480		13482

		14427		14042.3

		21367		13280.975

		16315		15724.25

		17325		18634.25

		12030		18978.725

		14395		16980.65

		15640		13226.375

		9550		13470.05

				10530.225



Lots Realized

Lots Predicted



Tankers

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1

		1		Jul '04		444		14799		214700000

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s





HW Tankers

						# trades		# lots						Y^=6180,48+10,98X

						X		Y		XY		X^2		Y^		u=Y-Y^		(X-mx)^2		(Y-my)^2		(Y^-my^)^2		(U-mu)^2		DX/X		DY/Y

		Jul '04		1		444		14799		6570756		197136		11055.6024241954		3743.3975758046		41281.9040105194		2287617.46811308		4976961.19639724		14013025.4105399		Χ*=%αυξησηΧ		Υ*=%αύξησηΥ		(X*-mx*)^2		(Y*-my*)^2		Χ*Υ*		Χ*^2		Υ^*		u*=Y*-Y*^

		Aug '04		2		367		11040		4051680		134689		10210.1425655203		829.8574344797		78500.5450361604		5046819.85272847		9464053.94580269		688663.361561208		-0.1734234234		-0.2540036489		0.0754162139		0.1202113851		0.0440501824		0.0300756838		6178.5790502371		-6178.833053886

		Sep '04		3		434		15350		6661900		188356		10945.8024425493		4404.1975574507		45445.4937541091		4257979.33990796		5478925.07350628		19396956.125055		0.1825613079		0.3903985507		0.0066201989		0.0886175882		0.07127167		0.0333286311		6182.4877619337		-6182.0973633829

		Oct '04		4		713		29435		20987155		508369		14009.2219304758		15425.7780695242		4332.3399079553		260773638.186062		522308.457623514		237954629.050213		0.6428571429		0.9175895765		0.293396032		0.6804238634		0.5898790135		0.4132653061		6187.5418093566		-6186.6242197801

		Nov '04		5		391		13305		5202255		152881		10473.662521471		2831.337478529		65627.929651545		341.7758053912		7912126.80481976		8016471.91732304		-0.4516129032		-0.5479870902		0.3055984609		0.4104946662		0.2474780407		0.2039542144		6175.5245302594		-6176.0725173496

		Dec '04		6		301		12900		3882900		90601		9485.462686656		3414.537313344		119840.237343853		149392.160420776		14447982.1200932		11659065.0642187		-0.2301790281		-0.0304396843		0.1098098753		0.0151662109		0.007006577		0.052982385		6177.9558738015		-6177.9863134859

		Jan '05		7		573		18190		10422870		328329		12472.0221874302		5717.9778125698		5502.5963182117		24044186.5193951		663394.991379261		32695270.26504		0.903654485		0.4100775194		0.6439384918		0.1007211988		0.3705683896		0.8165914284		6190.4053636953		-6189.9952861759

		Feb '05		8		503		10990		5527970		253009		11703.4223159075		-713.4223159075		20787.7245233399		5273971.13477975		2506175.54577169		508971.400834752		-0.1221640489		-0.3958218802		0.0498900255		0.2386648504		0.0483552035		0.0149240548		6179.1418780756		-6179.5376999558

		Mar '05		9		517		12207		6311019		267289		11857.142290212		349.857709788		16946.6988823143		1165347.92965154		2043100.11289243		122400.417098097		0.027833002		0.1107370337		0.0053822326		0.0003249203		0.0030821441		0.000774676		6180.7888454187		-6180.678108385

		Apr '05		10		311		7310		2273410		96721		9595.2626683021		-2285.2626683021		113016.647600263		35718705.4937541		13625327.6861958		5222425.46313514		-0.3984526112		-0.401163267		0.2496494373		0.2439122722		0.1598445513		0.1587644834		6176.1082301681		-6176.5093934351

		May '05		11		353		8890		3138170		124609		10056.4225912158		-1166.4225912157		86541.5706771861		19329324.9809336		10433482.8894004		1360541.66129847		0.1350482315		0.2161422709		0.001145926		0.0152351585		0.0291896314		0.0182380248		6181.9660684421		-6181.7499261712

		Jun '05		12		390		9245		3605550		152100		10462.6825233064		-1217.6825233064		66141.288625904		16333825.8783695		7974017.54742108		1482750.72756577		0.104815864		0.0399325084		0.0000130983		0.0027856205		0.0041855604		0.0109863654		6181.6341171025		-6181.5941845941

		Jul '05		13		337		11826		3985362		113569		9880.742620582		1945.257379418		96211.3142669297		2133097.69888231		11599270.654737		3784026.27218029		-0.1358974359		0.279177934		0.0562136308		0.034769736		-0.0379395654		0.0184681131		6178.9910855112		-6178.7119075772

		Aug '05		14		561		13290		7455690		314721		12340.2622094549		949.7377905451		7426.9040105194		12.1604207758		895390.21892748		902001.870789474		0.6646884273		0.1237950279		0.3175229232		0.0009661865		0.0822851224		0.4418107054		6187.7815168198		-6187.6577217919

		Sep '05		15		688		16080		11063040		473344		13734.7219763605		2345.2780236395		1666.3142669297		7803570.62195924		200891.447385725		5500329.0081662		0.2263814617		0.2099322799		0.0156712238		0.0137407144		0.0475247764		0.0512485662		6182.9689071417		-6182.7589748618

		Oct '05		16		472		8820		4163040		222784		11363.0423728045		-2543.0423728045		30687.8527284681		19949736.7758054		3699738.56320726		6467064.50987914		-0.3139534884		-0.4514925373		0.1723496815		0.2961580196		0.1417476571		0.0985667929		6177.0360303819		-6177.4875229192

		Nov '05		17		690		13710		9459900		476100		13756.6819726898		-46.6819726898		1833.5963182117		179341.391190007		221059.031658785		2179.2065742081		0.4618644068		0.5544217687		0.1300811925		0.2131763847		0.2560676813		0.2133187302		6185.5545094467		-6185.000087678

		Dec '05		18		268		5435		1456580		71824		9123.1227472238		-3688.1227472238		143777.083497699		61646253.5706772		17333816.9023616		13602249.3985896		-0.6115942029		-0.6035740336		0.5080708757		0.4848135255		0.3691423799		0.374047469		6173.7679358826		-6174.3715099162

		Jan '06		19		809		17005		13757045		654481		15063.3017542785		1941.6982457215		26185.8783694938		13827146.9040105		3156978.91515221		3770192.0774379		2.0186567164		2.1287948482		3.6766529026		4.1456354556		4.2973060182		4.0749749387		6202.6480861492		-6200.519291301

		Feb '06		20		335		6065		2031775		112225		9858.7826242527		-3793.7826242527		97456.0322156476		52150247.416831		11749334.2983531		14392786.6000821		-0.585908529		-0.6433401941		0.4721136001		0.5417720765		0.3769385068		0.3432888044		6174.0499645344		-6174.6933047284

		Mar '06		21		503		8105		4076815		253009		11703.4223159075		-3598.4223159074		20787.7245233399		26848075.1091387		2506175.54577169		12948643.1636207		0.5014925373		0.3363561418		0.1602367549		0.059362718		0.168680095		0.251494765		6185.9896262472		-6185.6532701054

		Apr '06		22		522		7410		3868020		272484		11912.0422810351		-4502.0422810351		15669.9040105194		34533402.9296515		1889169.26389228		20268384.7002274		0.0377733598		-0.0857495373		0.0040225205		0.031848337		-0.0032390481		0.0014268267		6180.8979905297		-6180.983740067

		May '06		23		545		7740		4218300		297025		12164.5822388211		-4424.5822388211		10440.647600263		30763804.4681131		1258728.23013507		19576927.9880914		0.0440613027		0.044534413		0.003264454		0.0023210304		0.0019622442		0.0019413984		6180.9670321305		-6180.9224977176

		Jun '06		24		496		8106		4020576		246016		11626.5623287552		-3520.5623287552		22855.2373438527		26837713.0834977		2755435.63508647		12394359.11065		-0.0899082569		0.0472868217		0.0365211057		0.0020634002		-0.0042514757		0.0080834947		6179.4960466124		-6179.4487597907

		Jul '06		25		686		14005		9607430		470596		13712.7619800313		292.2380199687		1507.0322156476		516223.827087443		181688.345990226		85403.0603152134		0.3830645161		0.7277325438		0.079449464		0.4032517431		0.2787685148		0.1467384235		6184.689286792		-6183.9615542482

		Aug '06		26		983		21320		20957560		966289		16973.8214349209		4346.1785650791		112775.416831032		64536916.2629849		13596244.8178879		18889268.1195532		0.4329446064		0.5223134595		0.1100566713		0.1845578551		0.2261327951		0.1874410322		6185.2369700918		-6184.7146566323

		Sep '06		27		721		14050		10130050		519841		14097.0619157927		-47.0619157927		5449.4681130835		582912.673241289		656989.835859054		2214.8239180808		-0.2665310275		-0.3409943715		0.1352236839		0.1881007713		0.0908855802		0.0710387886		6177.5567289156		-6177.897723287

		Oct '06		28		782		16950		13254900		611524		14766.841803834		2183.158196166		18176.5706771861		13421138.3142669		2191373.89886073		4766179.70948675		0.0846047157		0.206405694		0.000275294		0.0129263728		0.017462895		0.0071579579		6181.4121987308		-6181.2057930368

		Nov '06		29		820		18205		14928100		672400		15184.0817340892		3020.9182659108		29866.929651545		24191516.1347798		3600767.78177157		9125947.16931329		0.0485933504		0.0740412979		0.0027671127		0.0003485759		0.0035979147		0.0023613137		6181.016794006		-6180.942752708

		Dec '06		30		597		9862		5887614		356409		12735.5421433809		-2873.5421433809		2517.9809335963		11727288.0578567		303568.687059196		8257244.44978617		-0.2719512195		-0.4582806921		0.1392393722		0.303592381		0.1246299931		0.0739574658		6177.4972152169		-6177.955495909

		Jan '07		31		894		15480		13839120		799236		15996.6015982705		-516.6015982705		60920.3655489809		4811386.00657462		7344581.18332795		266877.211335608		0.4974874372		0.5696613263		0.1570463459		0.2274811496		0.2833993533		0.2474937502		6185.9456502552		-6185.3759889289

		Feb '07		32		938		14427		13532526		879844		16479.7215175134		-2052.7215175134		84576.5706771861		1300711.00657462		10196581.7825999		4213665.6284624		0.0492170022		-0.0680232558		0.0027018893		0.0258356574		-0.0033479007		0.0024223133		6181.0236417022		-6181.091664958

		Mar '07		33		1321		21367		28225807		1745041		20685.0608145595		681.9391854405		454034.083497699		65294273.0578567		54738512.4202121		465041.052639248		0.408315565		0.4810424898		0.0943219953		0.1508009681		0.196417136		0.1667216006		6184.9665432626		-6184.4855007728

		Apr '07		34		1076		16315		17554940		1157776		17994.9612642297		-1679.9612642297		183887.032215648		9171734.59631821		22169486.7471402		2822269.84931236		-0.1854655564		-0.2364393691		0.082175251		0.1083402858		0.0438513591		0.0343974726		6178.4468276391		-6178.6832670083

		May '07		35		1149		17325		19906425		1320201		18796.5011302464		-1471.5011302464		251823.827087442		16309378.6988823		30359971.1734002		2165315.57631632		0.0678438662		0.0619062213		0.0011124117		0.0009489644		0.0041999574		0.0046027902		6181.228164634		-6181.1662584127

		Jun '07		36		818		12030		9840540		669124		15162.12173776		-3132.12173776		29179.647600263		1578824.46811308		3517908.81045718		9810186.58014881		-0.2880765883		-0.3056277056		0.1515336955		0.158674112		0.0880441867		0.0829881207		6177.3201586967		-6177.6257864024

		Jul '07		37		1055		14395		15186725		1113025		17764.3813027729		-3369.3813027729		166317.570677186		1228743.82708744		20051306.1444181		11352730.3634756		0.2897310513		0.1965918537		0.0355452005		0.0107911307		0.0569587645		0.0839440821		6183.66448552		-6183.4678936663

		Aug '07		38		1087		15640		17000680		1181569		18115.7412440405		-2475.7412440405		193442.083497699		5538901.90401052		23321447.1666072		6129294.707443		0.0303317536		0.086488364		0.0050218411		0.0000387273		0.0026233437		0.0009200153		6180.8162817063		-6180.7297933423

		Sep '07		39		790		9550		7544500		624100		14854.6817891509		-5304.6817891509		20397.6988823143		13961528.0578567		2459153.9141994		28139648.8841492		-0.2732290708		-0.3893861893		0.1401946602		0.232418169		0.1063916267		0.0746541252		6177.4831844116		-6177.8725706009

						25240		518174		365588695		19088646		518174		-0		2753835.74358974		885225029.74359		332003427.787763		553221601.955827		3.845474719		3.5230364888		8.4302457463		9.7512921826		8.7911508756		8.8193951098		234900.586391459		-234897.06335497

						mX		mY		Y^=a+bX    b		a		mY^		mu										mX*		mY*						Y^=a+bX    b		a		mY*^		mu*

						647.1794871795		13286.5128205128		10.9799981646		6180.483239108		13286.5128205128		-0										0.1011967031		0.0927114865						1.0005202045		-0.0085378596		6181.5943787226		-6181.501667236

						sX		sY						sY^		su										sx*		sy*										sy*^		su*

						269.2013404005		4826.5303810883						2955.8302235082		3815.5554260637										0.4773305769		0.5133696888										6181.5965420916		6181.5034571268

						DiamX		DiamY						DiamY^		Diamu										DiamX*		DiamY*										DiamY^		Diamu

						573		13305						12472

						CVX		CVY						CVY^		CV u										CVX*		CVY*										CVY^		CV u

						0.4159608667		0.363265399						0.2224684734		-1.36345545614876E+16										4.7168589699		5.5372824653										1.00000035		-1.0000002896

						X				Y				Y^				u								X*				Y*				Y*

						Column1				Column1				Column1				Column1								Column1				Column1

						Mean		647.1794871795		Mean		13286.5128205128		Mean		13286.5128205128		Mean		0						Mean		0.1011967031		Mean		0.0927114865

						Standard Error		43.1067136402		Standard Error		772.8633992078		Standard Error		397.1665033695		Standard Error		615.7044824977						Standard Error		0.0774332445		Standard Error		0.0832795605

						Median		573		Median		13305		Median		12603.0553017898		Median		-80.60963186						Median		0.0463273265		Median		0.0679737596

						Mode		503		Mode				Mode		11958.1057594069		Mode								Mode				Mode

						Standard Deviation		269.2013404005		Standard Deviation		4826.5303810883		Standard Deviation		2480.3040185736		Standard Deviation		3845.0732608031						Standard Deviation		0.4773305769		Standard Deviation		0.5133696888

						Sample Variance		72469.3616734143		Sample Variance		23295395.5195681		Sample Variance		6151908.02455235		Sample Variance		14784588.3809433						Sample Variance		0.2278444796		Sample Variance		0.2635484374

						Kurtosis		-0.3708208667		Kurtosis		1.9310569383		Kurtosis		-0.3708208667		Kurtosis		5.7347771939						Kurtosis		5.9219045804		Kurtosis		5.4936539117

						Skewness		0.6360770176		Skewness		0.9033146014		Skewness		0.6360770176		Skewness		1.7235115444						Skewness		1.7827557413		Skewness		1.6398929868

						Range		1053		Range		24000		Range		9701.883830417		Range		20594.4444966212						Range		2.6302509193		Range		2.7721350423

						Minimum		268		Minimum		5435		Minimum		9792.9180099786		Minimum		-5052.3988831768						Minimum		-0.6115942029		Minimum		-0.6433401941

						Maximum		1321		Maximum		29435		Maximum		19494.8018403957		Maximum		15542.0456134444						Maximum		2.0186567164		Maximum		2.1287948482

						Sum		25240		Sum		518174		Sum		518174		Sum		0						Sum		3.845474719		Sum		3.5230364888

						Count		39		Count		39		Count		39		Count		39						Count		38		Count		38

						Confidence Level(95,0%)		87.26498256		Confidence Level(95,0%)		1564.5802093875		Confidence Level(95,0%)		804.021579545		Confidence Level(95,0%)		1246.4286045043						Confidence Level(95,0%)		0.1568945034		Confidence Level(95,0%)		0.1687402532

										συνδιακυμανση cov(x,y)= mesos tou ginomenou E(X-mx)*E(Y-my)= kai =SSxyf(x,v) -mx.my

						CORRELATION X,Y								syntelestis sysxetisis  ρx,y= logos syndiakymansis σ xy pros/ginomeno σx.σy

								Column 1		Column 2

						Column 1		1

						Column 2		0.6124130566		1

						COVARIANCE X,Y

								Column 1		Column 2

						Column 1		70611.1729125575

						Column 2		775310.548980934		22698077.6857331

						Javascript Menu by Deluxe-Menu.com

						Please note: 1 lot = 1000 metric tonnes.

						Javascript Menu by Deluxe-Menu.com

						1 lot= 1 day of time charter.
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TankersB

						X		Y												X		rootX

		Jul '04		1		444		14799										1		444		21.0713075057		388.8980082764

		Aug '04		2		367		11040		-0.1734234234		-0.2540036489						2		367		19.1572440607		353.5715122206				-0.0908374312

		Sep '04		3		434		15350		0.1825613079		0.3903985507						3		434		20.832666656		384.4935852894				0.0874563476

		Oct '04		4		713		29435		0.6428571429		0.9175895765						4		713		26.7020598456		492.8207653005				0.2817398889

		Nov '04		5		391		13305		-0.4516129032		-0.5479870902						5		391		19.7737199333		364.9493652061				-0.2594683688

		Dec '04		6		301		12900		-0.2301790281		-0.0304396843						6		301		17.3493515729		320.2045373672				-0.1226055779

		Feb '05		8		503		10990		0.6710963455		-0.1480620155						8		503		22.427661492		413.9312608948				0.2927089176

		Apr '05		10		311		7310		-0.3817097416		-0.3348498635						10		311		17.6351920885		325.4800907324				-0.2136856491

		May '05		11		353		8890		0.1350482315		0.2161422709						11		353		18.7882942281		346.7620698062				0.0653864236

		Jun '05		12		390		9245		0.104815864		0.0399325084						12		390		19.7484176581		364.4823792628				0.0511022139

		Jul '05		13		337		11826		-0.1358974359		0.279177934						13		337		18.3575597507		338.8123125213				-0.0704288278

		Sep '05		15		688		16080		1.0415430267		0.3597158803						15		688		26.2297540972		484.1037568846				0.428825751

		Oct '05		16		472		8820		-0.3139534884		-0.4514925373						16		472		21.7255609824		400.9730954026				-0.1717207526

		Nov '05		17		690		13710		0.4618644068		0.5544217687						17		690		26.2678510731		484.8068854424				0.2090758482

		Dec '05		18		268		5435		-0.6115942029		-0.6035740336						18		268		16.3707055437		302.1423695856				-0.376777891

		Feb '06		20		335		6065		0.25		0.1159153634						20		335		18.3030052177		337.8054386382				0.1180339887

		Apr '06		22		522		7410		0.5582089552		0.2217642209						22		522		22.8473193176		421.6765843629				0.248282402

		May '06		23		545		7740		0.0440613027		0.044534413						23		545		23.3452350599		430.8662580651				0.02179318

		Jun '06		24		496		8106		-0.0899082569		0.0472868217						24		496		22.2710574513		411.0409324472				-0.0460127133

		Jul '06		25		686		14005		0.3830645161		0.7277325438						25		686		26.1916017074		483.3996055928				0.1760376338

		Sep '06		27		721		14050		0.0510204082		0.0032131382						27		721		26.8514431642		495.5778260592				0.0251928639

		Oct '06		28		782		16950		0.0846047157		0.206405694						28		782		27.9642629082		516.1163418539				0.041443573

		Nov '06		29		820		18205		0.0485933504		0.0740412979						29		820		28.6356421266		528.5075065093				0.0240084718

		Dec '06		30		597		9862		-0.2719512195		-0.4582806921						30		597		24.4335834457		450.9531235558				-0.1467422544

		Feb '07		32		938		14427		0.5711892797		0.4628878524						32		938		30.6267856622		565.2566145087				0.2534708931

		Apr '07		34		1076		16315		0.1471215352		0.1308657379						34		1076		32.8024389337		605.411086354				0.0710375975

		May '07		35		1149		17325		0.0678438662		0.0619062213						35		1149		33.8969025134		625.6108155896				0.0333653111

		Jun '07		36		818		12030		-0.2880765883		-0.3056277056						36		818		28.6006992922		527.8625916791				-0.1562444598

		Jul '07		37		1055		14395		0.2897310513		0.1965918537						37		1055		32.4807635378		599.4741543084				0.1356632649

		Sep '07		39		790		9550		-0.2511848341		-0.3365751997						39		790		28.1069386451		518.749605589				-0.1346589309

						17992		375570		2.5357341836		1.5796311768								17992		719.7950254711						0.7754417137

				Column1				X		Column1				Y				Column1				DX		Column1				DY

				Mean		xm		599.7333333333		Mean		ym		12519				Mean				0.0874391098		Mean				0.0544700406

				Standard Deviation				248.3240282142		Standard Deviation				4775.9689610844				Standard Deviation				0.3838649787		Standard Deviation				0.3719835008

				CORRELATION X,Y						COVARIANCE X,Y								CORRELATION DX,DY						COVARIANCE DX,DY

						X		Y				X		Y						DX		DY				DX		DY

				X		1				X		59609.3288888889						DX		1				DX		0.1422712073

				Y		0.5320820045		1		Y		610008.033333333		22049550.2				DY		0.7702460859		1		DY		0.1061919761		0.1336002861

				SUMMARY OUTPUT

				Regression Statistics

				Multiple R				0.4109889877

				R Square				0.168911948

				Adjusted R Square				0.1331976623

				Standard Error				228.7674049287

				Observations				29

				ANOVA

						df		SS		MS		F		Significance F

				Regression		1		297823.974036616		297823.974036616		5.6907743189		0.024333434

				Residual		28		1465366.71561856		52334.5255578056

				Total		29		1763190.68965517

						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

				Intercept		0

				14799		0.0460654002		0.0031895812		14.4424603595		0		0.0395318319		0.0525989684		0.0395318319		0.0525989684

				RESIDUAL OUTPUT										PROBABILITY OUTPUT

				Observation		Predicted 444		Residuals		Standard Residuals				Percentile		444

				1		508.5620179196		-141.5620179196		-0.6297563892				1.724137931		268

				2		707.103892669		-273.103892669		-1.2149369149				5.1724137931		301

				3		1355.935054118		-642.935054118		-2.8601772149				8.6206896552		311

				4		612.9001493134		-221.9001493134		-0.9871506414				12.0689655172		335

				5		594.243662243		-293.243662243		-1.3045312054				15.5172413793		337

				6		506.2587479109		-3.2587479109		-0.0144969487				18.9655172414		353

				7		336.738075271		-25.738075271		-0.1144990555				22.4137931034		367

				8		409.5214075457		-56.5214075457		-0.2514425695				25.8620689655		390

				9		425.8746246075		-35.8746246075		-0.1595927664				29.3103448276		391

				10		544.7694224562		-207.7694224562		-0.9242883309				32.7586206897		434

				11		740.7316347959		-52.7316347959		-0.2345832902				36.2068965517		472

				12		406.2968295336		65.7031704664		0.2922887933				39.6551724138		496

				13		631.5566363838		58.4433636162		0.2599926321				43.1034482759		503

				14		250.365449945		17.634550055		0.0784495074				46.5517241379		522

				15		279.3866520545		55.6133479455		0.2474029525				50		545

				16		341.3446152884		180.6553847116		0.8036681338				53.4482758621		597

				17		356.5461973458		188.4538026542		0.838360374				56.8965517241		686

				18		373.4061338094		122.5938661906		0.5453741875				60.3448275862		688

				19		645.1459294351		40.8540705649		0.1817444562				63.7931034483		690

				20		647.2188724429		73.7811275571		0.3282245984				67.2413793103		713

				21		780.8085329472		1.1914670528		0.0053003906				70.6896551724		721

				22		838.6206101654		-18.6206101654		-0.0828361194				74.1379310345		782

				23		454.2969765147		142.7030234853		0.6348322955				77.5862068966		790

				24		664.5855283085		273.4144716915		1.2163185646				81.0344827586		818

				25		751.5570038368		324.4429961632		1.4433253549				84.4827586207		820

				26		798.0830580124		350.9169419876		1.5610980229				87.9310344828		938

				27		554.1667640917		263.8332359083		1.1736952357				91.3793103448		1055

				28		663.1114355029		391.8885644971		1.7433654236				94.8275862069		1076

				29		439.9245716605		350.0754283395		1.5573544439				98.275862069		1149



Γραφική Παράσταση
 X Lots- Y Trades

Ευθεία Παλινδρόμησης   
Y^=6180,48+10,98X
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14799

Residuals

14799  Residual Plot

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0

0



forecast

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0



444

Predicted 444

14799

444

14799 Line Fit  Plot
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DryBulk
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Sample Percentile

444

Normal Probability Plot
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Sysxetisi
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trades

trades-root

D(tr)
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statist.funct.

		

		3																3

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711		11374												4		22		57

		5		5386		4488.3333333333												5		42		27.3333333333

		6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111

		7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889

		8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222

		9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333

		10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778

		11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778

		12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222

		13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889

		14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667

		15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		79		37		29		45		2		47

		16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444

		17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889

		18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778

		19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556

		20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333

		21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667

		22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333

		23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222

		24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25

		25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778

		26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		165		126.6666666667		92		161.3333333333		8.6666666667		170

		27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222

		28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667

		29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667

		30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111

				194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222

				6498.7666666667																69.6666666667

		4																4																24368

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F				4013

		1		24368														1		111														5741

		2		4013														2		27														3711		4712.75				9458.25

		3		5741														3		33														5386		4584				4712.75

		4		3711														4		22														3498		4165.5				4584

		5		5386		9458.25												5		42		48.25												4067		3898		897.5540112578		4165.5		2944.1996524947

		6		3498		4712.75												6		29		31												2641		3475.75		839.3596982969		3898		897.5540112578

		7		4067		4584												7		30		31.5												3697		3622.5		680.5529117012		3475.75		839.3596982969

		8		2641		4165.5		5730.125		2600.875		-312.925		2287.95				8		24		30.75		35.375		26.125		-0.925		25.2				4085		3637		721.2923839366		3622.5		680.5529117012

		9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525				9		30		31.25		31.125		31.375		0.025		31.4				4125		4330.25		647.2085975557		3637		721.2923839366

		10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675				10		24		28.25		30.4375		26.0625		-0.4375		25.625				5414		4911.25		845.2971925601		4330.25		647.2085975557

		11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975				11		26		27		29.3125		24.6875		-0.4625		24.225				6021		4920.25		905.9530461757		4911.25		845.2971925601

		12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425				12		32		26		28.125		23.875		-0.425		23.45				4121		5442		953.6455955306		4920.25		905.9530461757

		13		6021		4330.25		3766.375		4894.125		112.775		5006.9				13		41		28		27.3125		28.6875		0.1375		28.825				6212		4728.5		1338.4354555786		5442		953.6455955306

		14		4121		4911.25		4125.25		5697.25		157.2		5854.45				14		38		30.75		27.9375		33.5625		0.5625		34.125				2560		4800.5		1432.625654393		4728.5		1338.4354555786

		15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925				15		79		34.25		29.75		38.75		0.9		39.65				6309		4576		1533.0911176444		4800.5		1432.625654393

		16		2560		5442		4900.9375		5983.0625		108.2125		6091.275				16		71		47.5		35.125		59.875		2.475		62.35				3223		5346		2468.7795314689		4576		1533.0911176444

		17		6309		4728.5		5000.5		4456.5		-54.4		4402.1				17		130		57.25		42.4375		72.0625		2.9625		75.025				9292		5820.75		2320.1002301894		5346		2468.7795314689

		18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725				18		45		79.5		54.625		104.375		4.975		109.35				4459		5485.5		2209.2812356341		5820.75		2320.1002301894

		19		9292		4576		4886.75		4265.25		-62.15		4203.1				19		151		81.25		66.375		96.125		2.975		99.1				4968		5455		2410.1038002802		5485.5		2209.2812356341

		20		4459		5346		4862.75		5829.25		96.65		5925.9				20		81		99.25		79.3125		119.1875		3.9875		123.175				3101		5932		2975.538157733		5455		2410.1038002802

		21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675				21		85		101.75		90.4375		113.0625		2.2625		115.325				11200		7147		3093.4822712438		5932		2975.538157733

		22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625				22		41		90.5		93.1875		87.8125		-0.5375		87.275				9319		8414.5		3187.7294525257		7147		3093.4822712438

		23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825				23		176		89.5		95.25		83.75		-1.15		82.6				10038		12678.5		4770.5639734732		8414.5		3187.7294525257

		24		9319		5932		5673.3125		6190.6875		51.7375		6242.425				24		102		95.75		94.375		97.125		0.275		97.4				20157		11749.75		4513.0198055875		12678.5		4770.5639734732

		25		10038		7147		6004.875		8289.125		228.425		8517.55				25		102		101		94.1875		107.8125		1.3625		109.175				7485		10791.25		5121.2326671662		11749.75		4513.0198055875

		26		20157		8414.5		6737.125		10091.875		335.475		10427.35				26		165		105.25		97.875		112.625		1.475		114.1				5485		10423.25		5141.0534289555		10791.25		5121.2326671662

		27		7485		12678.5		8543		16814		827.1		17641.1				27		88		136.25		109.5625		162.9375		5.3375		168.275				8566		5809.25		4082.6301954133		10423.25		5141.0534289555

		28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525				28		77		114.25		114.1875		114.3125		0.0125		114.325				1701						5809.25		4082.6301954133

		29		8566		10791.25		10908.5		10674		-23.45		10650.55				29		142		108		115.9375		100.0625		-1.5875		98.475

		30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325				30		46		118		119.125		116.875		-0.225		116.65

				194963		5809.25		9693.375		1925.125		-776.825		1148.3						2090		88.25		107.125		69.375		-3.775		65.6

				6498.7666666667																69.6666666667

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1						24368		156.1025304087

		1		Jul '04		444		14799		214700000																						4013		63.3482438588

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128				5741		75.7693869581

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078				3711		60.9179776421

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2		5386		73.3893725276

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode						3498		59.1438923305

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1		4067		63.773035054

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681				2641		51.3906606301

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383				3697		60.8029604542

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014				4085		63.9140047251

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000				4125		64.2261628933

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435				5414		73.5798885566

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435				6021		77.5951029383

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174				4121		64.1950153828

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39				6212		78.816241981

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875				2560		50.5964425627

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738																6309		79.4292137692

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y												3223		56.7714717089

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2								9292		96.3950206183

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1										4459		66.7757440992

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1								4968		70.4840407468

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y												3101		55.6866231693

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2								11200		105.8300524426

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575										9319		96.5349677578

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331								10038		100.1898198421

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z												20157		141.9753499732

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2								7485		86.5158944934

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331										5485		74.0607858451

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15								8566		92.5526876973

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642																1701		41.2431812546

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s
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4class MA TRADES

		

										Trades				Lots										SUMMARY OUTPUT

										Mean		69.6666666667		Mean		6498.7666666667

				Trades		Lots				Standard Error		8.4987265217		Standard Error		898.1959193945								Regression Statistics

		Jul '04		111		24368				Median		45.5		Median		5177								Multiple R		0.6785548253

		Aug '04		27		4013				Mode		30		Mode										R Square		0.4604366509

		Sep '04		33		5741				Standard Deviation		46.54944226		Standard Deviation		4919.6216611144								Adjusted R Square		0.4411665313

		Oct '04		22		3711				Sample Variance		2166.8505747126		Sample Variance		24202677.2885057								Standard Error		3677.6712878539

		Nov '04		42		5386				Kurtosis		-0.3010563031		Kurtosis		6.7422308436								Observations		30

		Dec '04		29		3498				Skewness		0.9056963795		Skewness		2.4807814926

		Jan '05		30		4067				Range		154		Range		22667								ANOVA

		Feb '05		24		2641				Minimum		22		Minimum		1701										df		SS		MS		F		Significance F

		Mar '05		30		3697				Maximum		176		Maximum		24368								Regression		1		323170190.524519		323170190.524519		23.8938138517		0.0000376575

		Apr '05		24		4085				Sum		2090		Sum		194963								Residual		28		378707450.842147		13525266.1015053

		May '05		26		4125				Count		30		Count		30								Total		29		701877641.366667

		Jun '05		32		5414

		Jul '05		41		6021				COVARIANCE		Column 1		Column 2												Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		Aug '05		38		4121				Column 1		2094.6222222222												Intercept		1502.7118154427		1222.901328722		1.2288087192		0.2293714331		-1002.2908130291		4007.7144439145		-1002.2908130291		4007.7144439145

		Sep '05		79		6212				Column 2		150213.122222222		23395921.3788889										X Variable 1		71.7137059984		14.6709902492		4.8881298931		0.0000376575		41.6615110475		101.7659009494		41.6615110475		101.7659009494

		Oct '05		71		2560

		Nov '05		130		6309				CORRELATION		Column 1		Column 2

		Dec '05		45		3223				Column 1		1

		Jan '06		151		9292				Column 2		0.6785548253		1										RESIDUAL OUTPUT										PROBABILITY OUTPUT

		Feb '06		81		4459

		Mar '06		85		4968				Anova: Two-Factor Without Replication														Observation		Predicted Y		Residuals		Standard Residuals				Percentile		Y

		Apr '06		41		3101																		1		9462.9331812684		14905.0668187316		4.1245920599				1.6666666667		1701

		May '06		176		11200				SUMMARY		Count		Sum		Average		Variance						2		3438.9818774003		574.0181225997		0.1588446814				5		2560

		Jun '06		102		9319				Trades		30		2090		69.6666666667		2166.8505747126						3		3869.2641133909		1871.7358866091		0.5179545365				8.3333333333		2641

		Jul '06		102		10038				Lots		30		194963		6498.7666666667		24202677.2885057						4		3080.4133474082		630.5866525918		0.1744985603				11.6666666667		3101

		Aug '06		165		20157				ANOVA														5		4514.6874673768		871.3125326232		0.2411132266				15		3223

		Sep '06		88		7485				Source of Variation		SS		df		MS		F		P-value		F crit		6		3582.4092893972		-84.4092893972		-0.0233580895				18.3333333333		3498

		Oct '06		77		5485				Rows		355476633.683333		29		12257814.9545977		1.0260136445		0.47267233		1.860811949		7		3654.1229953956		412.8770046044		0.1142530413				21.6666666667		3697

		Nov '06		142		8566				Columns		619999902.15		1		619999902.15		51.8957384783		0.0000000625		4.1829650854		8		3223.840759405		-582.840759405		-0.1612861182				25		3711

		Dec '06		46		1701				Error		346463846.35		29		11947029.1844828								9		3654.1229953956		42.8770046044		0.011865103				28.3333333333		4013

										Total		1321940382.18333		59										10		3223.840759405		861.159240595		0.2383035654				31.6666666667		4067

																								11		3367.2681714019		757.7318285981		0.209682702				35		4085

										F-Test Two-Sample for Variances														12		3797.5504073925		1616.4495926075		0.4473106519				38.3333333333		4121

																								13		4442.9737613783		1578.0262386217		0.4366779816				41.6666666667		4125

												Variable 1		Variable 2										14		4227.832643383		-106.8326433831		-0.0295631732				45		4459

										Mean		69.6666666667		6498.7666666667										15		7168.0945893187		-956.0945893187		-0.2645744699				48.3333333333		4968

										Variance		2166.8505747126		24202677.2885057										16		6594.3849413312		-4034.3849413312		-1.1164117745				51.6666666667		5386

										Observations		30		30										17		10825.4935952386		-4516.4935952386		-1.2498228856				55		5414

										df		29		29										18		4729.8285853721		-1506.8285853721		-0.416975871				58.3333333333		5485

										F		0.0000895294												19		12331.4814212056		-3039.4814212056		-0.8410979359				61.6666666667		5741

										P(F<=f) one-tail		0												20		7311.5220013155		-2852.5220013155		-0.789361748				65		6021

										F Critical one-tail		0.5373994583												21		7598.3768253093		-2630.3768253093		-0.7278888113				68.3333333333		6212

																								22		4442.9737613783		-1341.9737613783		-0.3713565587				71.6666666667		6309

																								23		14124.3240711664		-2924.3240711664		-0.8092311153				75		7485

																								24		8817.5098272826		501.4901727174		0.1387744456				78.3333333333		8566

																								25		8817.5098272826		1220.4901727174		0.3377391149				81.6666666667		9292

																								26		13335.4733051836		6821.5266948164		1.8876812284				85		9319

																								27		7813.5179433045		-328.5179433045		-0.0909088511				88.3333333333		10038

																								28		7024.6671773218		-1539.6671773218		-0.4260631027				91.6666666667		11200

																								29		11686.0580672198		-3120.0580672198		-0.8633954404				95		20157

																								30		4801.5422913705		-3100.5422913705		-0.8579949538				98.3333333333		24368
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TRAPEZES

												OIKONOMIKOS ELEGXOS						[Econometry page 43-46]																t-Test: Paired Two Sample for Means

				Τιμή		Ζήτηση																				Column1		X		Column1		Y

				X		Y		XY		X^2		Y^2		Y^		Point		Column1		Rank		Percent														Variable 1		Variable 2

				2		20		40		4		400		18.9677419355		5		10		1		100.00%				Mean		5.6		Mean		13.2		Mean		5.6		13.2

				4		15		60		16		225		15.7634408602		4		7		2		75.00%				Standard Error		1.3638181697		Standard Error		2.2226110771		Variance		9.3		24.7

				5		14		70		25		196		14.1612903226		3		5		3		50.00%				Median		5		Median		14		Observations		5		5

				7		10		70		49		100		10.9569892473		2		4		4		25.00%				Mode				Mode				Pearson Correlation		-0.9830968793

				10		7		70		100		49		6.1505376344		1		2		5		.00%				Standard Deviation		3.0495901364		Standard Deviation		4.9699094559		Hypothesized Mean Difference		0

				28		66		310		194		970		66		1		0								Sample Variance		9.3		Sample Variance		24.7		df		4

		m		5.6		13.2								13.2												Kurtosis		-0.0034686091		Kurtosis		-0.3545378551		t Stat		-2.1275915416

		s		3.0495901364		4.9699094559																				Skewness		0.5429955845		Skewness		0.1686261465		P(T<=t) one-tail		0.0502398874

						Y^=22,1720430107527+-1,60215053763441*X																				Range		8		Range		13		t Critical one-tail		2.131846486

				-1.6021505376		b				b=(nSXY-SxSx)/(nSX^2-(SX)^2)																Minimum		2		Minimum		7		P(T<=t) two-tail		0.1004797749

				22.1720430108		a				a=my-b.mx																Maximum		10		Maximum		20		t Critical two-tail		2.7764508559

																										Sum		28		Sum		66

				1.1039426523		S^2				s^2=(SY^2-aSY-bSXY)/3																Count		5		Count		5

				1.0506867527		S																				CORRELATION X,Y

																												X		Y

				0.9664794741		R^2		R^2=(n*SXY-SX.SY)^2/[nSX^2-(SX)^2].[nSY^2-(SY)^2]														cov(X,Y)				X		1

				0.9830968793		|r|=R														9.3		V(X)				Y		-0.9830968793		1

																										COVARIANCE X,Y

																												X		Y

				ELEGXOS  b																						X		7.44

																										Y		-11.92		19.76

				H0: b=0

				H1: b=/0				t=|b|/Sb								X		Y		XY		X^2				SUMMARY OUTPUT

								Sb=S/(RootS(Xi-X)^2)								2		8		16		4

								Sb=S/Root(SX^2-(SX)^2/T)								4		6		24		16				Regression Statistics

						0.1722668794		Sb		6.0991802728		ROOT(SX^2-(SX)^2/n)				5		4		20		25				Multiple R				65535

						9.3003979806		t=|b|/Sb		1.7320508076		ROOT(n-2)				7		4		28		49				R Square				-1.5518235229

								t n-2, p%		0.183086116		ROOT(1-r^2)						22		88		94				Adjusted R Square				-1.8018235229

						3.1824492908		t 3, 0,05																		Standard Error				4.8715458289

						Rejected														0		0				Observations				5

														F-Test Two-Sample for Variances												ANOVA

				ELEGXOS ρ																								df		SS		MS		F		Significance F

																X		Y								Regression		1		-57.7278350515		-57.7278350515		-2.4324934839

				H0: ρ=ο										Mean		5.6		13.2								Residual		4		94.9278350515		23.7319587629

				Η1: ρ=/0				t=r.Root(h-2)/Root(1-r^2)						Variance		9.3		24.7								Total		5		37.2

						9.3003979806		t						Observations		5		5

								t n-2, p%						df		4		4										Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

						3.1824492908		t 3, 0,05						F		0.3765182186										Intercept		0

						Rejected								P(F<=f) one-tail		0.1835249847										X Variable 1		0.3195876289		0.1564159099		2.0431913165		0.1105419415		-0.114693458		0.7538687158		-0.114693458		0.7538687158

														F Critical one-tail		0.1565378938

																										RESIDUAL OUTPUT										PROBABILITY OUTPUT

																										Observation		Predicted Y		Residuals		Standard Residuals				Percentile		Y

																										1		6.3917525773		-4.3917525773		-1.0079200369				10		2

																										2		4.793814433		-0.793814433		-0.1821827297				30		4

																										3		4.4742268041		0.5257731959		0.1206664833				50		5

																										4		3.1958762887		3.8041237113		0.8730574968				70		7

																										5		2.2371134021		7.7628865979		1.7816051357				90		10
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TR-LTS MA4 b

		

																												Column 1		Column 2

																										Column 1		4.6

																										Column 2		3.1		2.8

		3				1		-3		9		4		-2		4				1		4

		3				1		-3		9		3		-3		9				1		3						Column 1		Column 2

		2				2		-2		4		5		-1		1				2		5				Column 1		1

		1				3		-1		1		6		0		0				3		6				Column 2		0.8637812295		1

		0				4		0		0		8		2		4				4		8

		0				4		0		0		5		-1		1				4		5

		1				5		1		1		6		0		0				5		6

		2				6		2		4		7		1		1				6		7

		3				7		3		9		8		2		4				7		8

		3				7		3		9		8		2		4				7		8

		18				40		0		46		60		0		28

		1.8

						xm				sx^2		ym				sy^2

						4		0		5.1111111111		6		0		3.1111111111

						Median				sx		Median				sy

						4				2.260776661		6				1.7638342074

						CVx						CVy

						0.5651941653						0.2939723679								SKEW				xm+-1.96*(σ/Ρίζα του n)

																				Skewness characterizes the degree of asymmetry of a distribution around its mean. Positive skewness indicates a distribution with an asymmetric tail extending toward more positive values. Negative skewness indicates a distribution with an asymmetric tail

						AV(X)				VAR(X)		AV(Y)				VAR(Y)

						4		0		5.1111111111		6		0		3.1111111111				CONFID(X) 5%

						MED(X)				STDEV(X)		MED(Y)				STDEV(Y)				The confidence interval is a range on either side of a sample mean

						4				2.260776661		6				1.7638342074				If we assume alpha equals 0.05, we need to calculate the area under the standard normal curve that equals (1 - alpha), or 95 percent. This value is ± 1.96. The confidence interval is therefore:

						CVx						Cvy

						;						;

						SKEW(X)						SKEW(Y)

						0						-0.3037214515

						CONFID(X) 5%						CONFID(Y) 5%						CORREL(X,Y)=p x,y=Cov(X,Y)/σx*σy

						1.4012160688						1.0932140608								πλην -1<=ρ x,y<=1

						CONFID(X) 95%						CONFID(Y) 95%						Returns the correlation coefficient of the array1 and array2 cell ranges. Use the correlation coefficient to determine the relationship between two properties

						0.0448299737						0.0349758747

																		COVAR(X,Y)				Cov(X,Y)=(1/n)*Σ(xi-mx)(yi-my)

						Column1						Column1						covariance, the average of the products of deviations for each data point pair. Use covariance to determine the relationship between two data sets.

						Mean		4				Mean		6

						Standard Error		0.714920353				Standard Error		0.557773351

						Median		4				Median		6

						Mode		1				Mode		8

						Standard Deviation		2.260776661				Standard Deviation		1.7638342074

						Sample Variance		5.1111111111				Sample Variance		3.1111111111

						Kurtosis		-1.3482986767				Kurtosis		-1.0020043732

						Skewness		0				Skewness		-0.3037214515

						Range		6				Range		5

						Minimum		1				Minimum		3

						Maximum		7				Maximum		8

						Sum		40				Sum		60

						Count		10				Count		10

						Confidence Level(95,0%)		1.6172634299				Confidence Level(95,0%)		1.2617719429

								CORREL(X,Y)

								0.8637812295

								COVAR(X,Y)

								3.1





Sheet1

		

						2		-2.5		6.25		3		-2.5		6.25

						4		-0.5		0.25		5		-0.5		0.25

						5		0.5		0.25		6		0.5		0.25

						7		2.5		6.25		8		2.5		6.25

						18		0		13		22		0		13

																				SKEW

																				Skewness characterizes the degree of asymmetry of a distribution around its mean. Positive skewness indicates a distribution with an asymmetric tail extending toward more positive values. Negative skewness indicates a distribution with an asymmetric tail

																				CONFID(X) 5%				xm+-1.96*(σ/Ρίζα του n)

						xm				sx^2		ym				sy^2				The confidence interval is a range on either side of a sample mean

						4.5		0		4.3333333333		5.5		0		4.3333333333				If we assume alpha equals 0.05, we need to calculate the area under the standard normal curve that equals (1 - alpha), or 95 percent. This value is ± 1.96. The confidence interval is therefore:

						Median				sx		Median				sy

						4.5				2.0816659995		5.5				2.0816659995

						CVx						CVy

						0.4625924443						0.3784847272

						AV(X)				VAR(X)		AV(Y)				VAR(Y)

						4.5		0		4.3333333333		5.5		0		4.3333333333

						MED(X)				STDEV(X)		MED(Y)				STDEV(Y)

						4.5				2.0816659995		5.5				2.0816659995

						CVx						Cvy

						;						;

						SKEW(X)						SKEW(Y)

						0						0

						CONFID(X) 5%						CONFID(Y) 5%						CORREL(X,Y)=p x,y=Cov(X,Y)/σx*σy

						2.0399921727						2.0399921727								πλην -1<=ρ x,y<=1

						CONFID(X) 95%						CONFID(Y) 95%						Returns the correlation coefficient of the array1 and array2 cell ranges. Use the correlation coefficient to determine the relationship between two properties

						0.0652667333						0.0652667333

																		COVAR(X,Y)				Cov(X,Y)=(1/n)*Σ(xi-mx)(yi-my)

																		covariance, the average of the products of deviations for each data point pair. Use covariance to determine the relationship between two data sets.

								CORREL(X,Y)

								1

								COVAR(X,Y)

								3.25

				6		20		-6.4112654321		3.5162037037

				7		28		-5.7021604938		9.1890432099

				9		31		-4.2839506173		11.3163580247

				15		38		-0.0293209877		16.2800925926

				21		40		4.225308642		17.6983024691
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		4																						4																		4

		I		Xi		S'		S''		a		b		F										I		SQRT(Xi)		S'		S''		a		b		F						I		SQRT(Xi)		S'		S''		a		b		F

		1		444																				1		21.0713075057																1		6.0958245624

		2		367																				2		19.1572440607																2		5.9053618481

		3		434																				3		20.832666656																3		6.0730445341

		4		713																				4		26.7020598456																4		6.5694814204

		5		391		489.5										98.5		489.5						5		19.7737199333		21.940819517														5		5.96870756		6.1609280913

		6		301		476.25										175.25		476.25						6		17.3493515729		21.6164226239														6		5.7071102647		6.1291488406

		7		573		459.75										-113.25		459.75						7		23.9374184072		21.164449502														7		6.3508857167		6.0795859448

		8		503		494.5		480		509		2.9		511.9		-8.5		494.5		148.8150068037		8.9		8		22.427661492		21.9406374397		21.6655822707		22.2156926088		0.0550110338		22.2707036427		495.9842407394				8		6.2205901701		6.1490462405		6.1296772793		6.1684152016		0.0038737922		6.1722889939		479.2819248398

		9		517		442		468.125		415.875		-5.225		410.65		-75		442		102.8984633024		-106.35		9		22.7376340018		20.8720378513		21.3983868542		20.3456888484		-0.1052698006		20.2404190479		409.6745632332				9		6.2480428745		6.0618234279		6.1049011135		6.0187457423		-0.0086155371		6.0101302052		407.5363801797

		10		311		473.5		467.4375		479.5625		1.2125		480.775		162.5		473.5		96.1471040906		169.775		10		17.6351920885		21.6130163685		21.3975352904		21.8284974466		0.0430962156		21.8715936622		478.3666093235				10		5.7397929122		6.1316572565		6.1055282174		6.1577862956		0.0052258078		6.1630121034		474.8562389743

		11		353		476		471.5		480.5		0.9		481.4		123		476		98.7427212507		128.4		11		18.7882942281		21.6844764974		21.5275420392		21.8414109555		0.0313868916		21.8727978472		478.4192856627				11		5.8664680569		6.1398279184		6.1205887108		6.1590671259		0.0038478415		6.1629149675		474.8101155873

		12		390		421		453.125		388.875		-6.425		382.45		31		421		96.7758363436		-7.55		12		19.7484176581		20.3971954526		21.1416815424		19.6527093628		-0.148897218		19.5038121448		380.3986881792				12		5.9661467391		6.0187235034		6.0880080266		5.9494389803		-0.0138569046		5.9355820757		378.2601081154

		13		337		392.75		440.8125		344.6875		-9.6125		335.075		55.75		392.75		91.8542493573		-1.925		13		18.3575597507		19.7273844941		20.8555182031		18.5992507851		-0.2256267418		18.3736240433		337.5900604853				13		5.8200829304		5.9551126457		6.061330331		5.8488949604		-0.0212435371		5.8276514233		339.5602585536

		14		561		347.75		409.375		286.125		-12.325		273.8		-213.25		347.75		89.4037541158		-287.2		14		23.6854385647		18.6323659314		20.1103555939		17.1543762688		-0.2955979325		16.8587783363		284.2184069938				14		6.3297209055		5.8481226596		5.9904466818		5.7057986375		-0.0284648044		5.6773338331		292.1694181267

		15		688		410.25		392.9375		427.5625		3.4625		431.025		-277.75		410.25		82.8744343872		-256.975		15		26.2297540972		20.1449275504		19.7254683571		20.5643867436		0.0838918387		20.6482785823		426.3514084122				15		6.5337888379		5.995604658		5.9543908667		6.0368184493		0.0082427583		6.0450612075		422.0235877173

		16		472		494		411.1875		576.8125		16.5625		593.375		22		494		122.9681742363		121.375		16		21.7255609824		22.0052925177		20.1274926234		23.883092412		0.3755599789		24.2586523908		588.4822158182				16		6.1569789856		6.1624348532		5.9903187041		6.3345510023		0.0344232298		6.3689742321		583.4590283143

		17		690		514.5		441.625		587.375		14.575		601.95		-175.5		514.5		124.7831869684		-88.05		17		26.2678510731		22.4995783487		20.820541087		24.1786156104		0.3358074523		24.5144230628		600.9569381009				17		6.5366915976		6.2101429148		6.0540762714		6.3662095583		0.0312133287		6.397422887		600.2960120375

		18		268		602.75		505.375		700.125		19.475		719.6		334.75		602.75		132.0798764006		451.6		18		16.3707055437		24.4771511793		22.281737399		26.6725649597		0.4390827561		27.1116477157		735.0414418615				18		5.5909869805		6.3892950817		6.1893693769		6.5892207864		0.0399851409		6.6292059273		756.8809135056

		19		809		529.5		535.1875		523.8125		-1.1375		522.675		-279.5		529.5		169.8801507681		-286.325		19		28.4429253067		22.6484679241		22.9076224925		22.3893133558		-0.0518309137		22.3374824421		498.9631218512				19		6.6957989171		6.2046116004		6.2416211125		6.1676020883		-0.0074019024		6.1602001858		473.5228579223

		20		335		559.75		551.625		567.875		1.625		569.5		224.75		559.75		187.0338371793		234.5		20		18.3030052177		23.2017607265		23.2067395447		23.1967819083		-0.0009957636		23.1957861447		538.0444948686				20		5.8141305318		6.2451141202		6.2622909293		6.2279373111		-0.0034353618		6.2245019493		504.9714784082

		21		503		525.5		554.375		496.625		-5.775		490.85		22.5		525.5		208.8124906465		-12.15		21		22.427661492		22.3461217853		23.1683754038		21.5238681668		-0.1644507237		21.3594174431		456.224713509				21		6.2205901701		6.1594020067		6.2496057022		6.0691983112		-0.0180407391		6.0511575721		424.6042557336

		22		522		478.75		523.375		434.125		-8.925		425.2		-43.25		478.75		204.5642472428		-96.8		22		22.8473193176		21.38607439		22.3956062065		20.3765425736		-0.2019063633		20.1746362103		407.0159462174				22		6.2576675879		6.0803766499		6.1723760943		5.9883772054		-0.0183998889		5.9699773166		391.4967901545

		23		545		542.25		526.5625		557.9375		3.1375		561.075		-2.75		542.25		157.6498790834		16.075		23		23.3452350599		23.0052278335		22.4847961838		23.5256594832		0.1040863299		23.6297458131		558.3648871913				23		6.3007857947		6.2470468017		6.1829848946		6.3111087088		0.0128123814		6.3239210902		557.7557208191

		24		496		476.25		505.6875		446.8125		-5.8875		440.925		-19.75		476.25		102.4877279239		-55.075		24		22.2710574513		21.7308052718		22.1170573202		21.3445532234		-0.0772504097		21.2673028138		452.2981689721				24		6.2065759267		6.1482935211		6.1587797449		6.1378072974		-0.0020972447		6.1357100526		462.0670694997

		25		686		516.5		503.4375		529.5625		2.6125		532.175		-169.5		516.5		39.1948258703		-153.825		25		26.1916017074		22.7228183302		22.2112314564		23.234405204		0.1023173748		23.3367225788		544.6026207186				25		6.5308776277		6.2464048698		6.1805304606		6.312279279		0.0131748818		6.3254541609		558.6114555386

		26		983		562.25		524.3125		600.1875		7.5875		607.775		-420.75		562.25		72.2338866115		-375.225		26		31.3528308132		23.663803384		22.7806637049		24.5469430632		0.1766279358		24.723570999		611.2549629448				26		6.8906091201		6.3239767342		6.2414304817		6.4065229868		0.0165092505		6.4230322373		615.867742822

		27		721		677.5		558.125		796.875		23.875		820.75		-43.5		677.5		168.6647006638		99.75		27		26.8514431642		25.7901812579		23.476902061		28.1034604549		0.4626558394		28.5661162943		816.0230001385				27		6.5806391373		6.4822121173		6.3002218106		6.664202424		0.0363980613		6.7006004853		812.8938094517

		28		782		721.5		619.4375		823.5625		20.4125		843.975		-60.5		721.5		165.1248107493		61.975		28		27.9642629082		26.666733284		24.7108840641		28.622582504		0.391169844		29.013752348		841.797825311				28		6.6618547405		6.552175453		6.4011922936		6.7031586123		0.0301966319		6.7333552442		839.9608169172

		29		820		793		688.5625		897.4375		20.8875		918.325		-27		793		164.8981219572		98.325		29		28.6356421266		28.0900346483		26.0526881436		30.1273811529		0.4074693009		30.5348504539		932.3770922405				29		6.7093043403		6.6659951564		6.5060898652		6.8259004476		0.0319810582		6.8578815058		951.3495027886

		30		597		826.5		754.625		898.375		14.375		912.75		229.5		826.5		152.8837385074		315.75		30		24.4335834457		28.701044753		27.3119984858		30.0900910203		0.2778092534		30.3679002737		922.2093670336				30		6.3919171134		6.7106018346		6.6027461403		6.8184575288		0.0215711388		6.8400286676		934.5159247192

		31		894		730		767.75		692.25		-7.55		684.7		-164		730		66.8066239231		-209.3		31		29.8998327755		26.9712329112		27.6072613991		26.3352044232		-0.1272056976		26.2079987256		686.8591972032				31		6.7957057752		6.5859288329		6.6286753192		6.5431823465		-0.0085492973		6.5346330493		688.5810626328

		32		938		773.25		780.6875		765.8125		-1.4875		764.325		-164.75		773.25		90.0455613842		-173.675		32		30.6267856622		27.733330314		27.8739106566		27.5927499714		-0.0281160685		27.5646339028		759.8090421978				32		6.843749949		6.6396954923		6.650555329		6.6288356556		-0.0021719673		6.6266636883		754.9591850823

		33		1321		812.25		785.5		839		5.35		844.35		-508.75		812.25		109.6869123916		-476.65		33		36.3455636908		28.3989610025		27.9511422452		28.8467797598		0.0895637515		28.9363435113		837.3119758025				33		7.1861443045		6.6851692945		6.6553488636		6.7149897254		0.0059640862		6.7209538115		829.6084243178

		34		1076		937.5		813.25		1061.75		24.85		1086.6		-138.5		937.5		220.8816849583		10.6		34		32.8024389337		30.3264413935		28.3574914053		32.2953913818		0.3937899976		32.6891813794		1068.5825792581				34		6.9810057407		6.8043792855		6.6787932263		6.9299653447		0.0251172118		6.9550825566		1048.4650920862

		35		1149		1057.25		895.0625		1219.4375		32.4375		1251.875		-91.75		1057.25		210.8420246891		102.875		35		33.8969025134		32.4186552655		29.7193469939		35.1179635372		0.5398616543		35.6578251915		1271.4804973889				35		7.0466472778		6.9516514424		6.7702238787		7.133079006		0.0362855127		7.1693645188		1299.0188383756

		36		818		1121		982		1260		27.8		1287.8		303		1121		202.4974536877		469.8		36		28.6006992922		33.4179227		31.1404950904		35.6953503096		0.4554855219		36.1508358316		1306.8829313203				36		6.7068623366		7.014386818		6.8638967101		7.164876926		0.0300980216		7.1949749475		1332.7169373389

		37		1055		1091		1051.6875		1130.3125		7.8625		1138.175		36		1091		235.9750052972		83.175		37		32.4807635378		32.9114011075		32.2686051167		33.5541970983		0.1285591982		33.6827562965		1134.5280717304				37		6.9612960459		6.9801649149		6.9376456152		7.0226842146		0.0085038599		7.0311880746		1131.3739686806

		38		1087		1024.5		1073.4375		975.5625		-9.7875		965.775		-62.5		1024.5		138.3788391518		-121.225		38		32.9696830437		31.9452010693		32.6732950356		31.2171071029		-0.1456187933		31.0714883097		965.4373857785				38		6.9911768871		6.9239528503		6.9675390064		6.8803666941		-0.0087172312		6.8716494629		964.5382244494

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825		237.25		1027.25		141.2562498617		190.825		39		28.1069386451		31.9870120967		32.5653842434		31.4086399501		-0.1156744293		31.2929655208		979.2496910855				39		6.6720329455		6.9264956369		6.961250055		6.8917412187		-0.0069508836		6.8847903351		977.2967433914

				937.5		937.5		1020.0625		854.9375		-16.5125		838.425		0		937.5		158.7337097941						932.6623508307		30.5395211297		31.8457838508		29.2332584086		-0.2612525442		28.9720058644		839.3771238042						927.8239945693		6.8328420538		6.915863864		6.7498202436		-0.016604362		6.7332158816		839.8437658901

																1207148.0625						1459702.2825

																																												2517.6458896943				2797.9863454

																																												839.2152965648				932.6621151333

		4

		I		Xi		S'		S''		a		b		F

		1		14,799

		2		11,040

		3		15,350

		4		29,435

		5		13,305		17,656.00

		6		12,900		17,282.50

		7		18,190		17,747.50

		8		10,990		18,457.50		17,785.88		19,129.13		134.33		19,263.45

		9		12,207		13,846.25		16,833.44		10,859.06		-597.44		10,261.63

		10		7,310		13,571.75		15,905.75		11,237.75		-466.80		10,770.95

		11		8,890		12,174.25		14,512.44		9,836.06		-467.64		9,368.43

		12		9,245		9,849.25		12,360.38		7,338.13		-502.23		6,835.90

		13		11,826		9,413.00		11,252.06		7,573.94		-367.81		7,206.13

		14		13,290		9,317.75		10,188.56		8,446.94		-174.16		8,272.78

		15		16,080		10,812.75		9,848.19		11,777.31		192.91		11,970.23

		16		8,820		12,610.25		10,538.44		14,682.06		414.36		15,096.43

		17		13,710		12,504.00		11,311.19		13,696.81		238.56		13,935.38

		18		5,435		12,975.00		12,225.50		13,724.50		149.90		13,874.40

		19		17,005		11,011.25		12,275.13		9,747.38		-252.78		9,494.60

		20		6,065		11,242.50		11,933.19		10,551.81		-138.14		10,413.68

		21		8,105		10,553.75		11,445.63		9,661.88		-178.38		9,483.50

		22		7,410		9,152.50		10,490.00		7,815.00		-267.50		7,547.50

		23		7,740		9,646.25		10,148.75		9,143.75		-100.50		9,043.25

		24		8,106		7,330.00		9,170.63		5,489.38		-368.13		5,121.25

		25		14,005		7,840.25		8,492.25		7,188.25		-130.40		7,057.85

		26		21,320		9,315.25		8,532.94		10,097.56		156.46		10,254.03

		27		14,050		12,792.75		9,319.56		16,265.94		694.64		16,960.58

		28		16,950		14,370.25		11,079.63		17,660.88		658.13		18,319.00

		29		18,205		16,581.25		13,264.88		19,897.63		663.28		20,560.90

		30		9,862		17,631.25		15,343.88		19,918.63		457.48		20,376.10

		31		15,480		14,766.75		15,837.38		13,696.13		-214.13		13,482.00

		32		14,427		15,124.25		16,025.88		14,222.63		-180.33		14,042.30

		33		21,367		14,493.50		15,503.94		13,483.06		-202.09		13,280.98

		34		16,315		15,284.00		14,917.13		15,650.88		73.38		15,724.25

		35		17,325		16,897.25		15,449.75		18,344.75		289.50		18,634.25

		36		12,030		17,358.50		16,008.31		18,708.69		270.04		18,978.73

		37		14,395		16,759.25		16,574.75		16,943.75		36.90		16,980.65

		38		15,640		15,016.25		16,507.81		13,524.69		-298.31		13,226.38

		39		9,550		14,847.50		15,995.38		13,699.63		-229.58		13,470.05

				12,904		12,903.75		14,881.69		10,925.81		-395.59		10,530.23
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Lots Realized

Lots Predicted



		COUNTRIES		V(Ri)		Betas βiw		Var(Rw)biw^2/Var(R1)		FR-SYS-Risk				Marjet share		COUNTRIES		effect.syst.risk

		Australia		0.002098		0.225435		0.0350029825		0.036037		-2.95		0.01173617		Australia		3.0705925		INTEGRATED		INTEGRATED		2.9824876812		2.87

		Austria		0.005329		0.982327		0.2616581636		0.268177		-2.49		0.00093533		Austria		286.72045		INTEGRATED		INTEGRATED		279.7495682035		2.43

		Canada		0.461569		-2.383616		0.0177870448		0.017775		0.07		0.02459529		Canada		0.7226888		SEGMENTED		SEGMENTED		0.7231890645		-0.07

		Denmark		0.002002		0.053009		0.0020281637		0.020268		-899.33		0.00349419		Denmark		5.8003783		INTEGRATED		SEGMENTED		0.5804388599		89.99

		Finland		0.012182		-0.181154		0.0038926478		0.003879		0.35		0.00917461		Finland		0.422182		SEGMENTED		SEGMENTED		0.4242848219		-0.50

		France		0.00358		0.261035		0.0275031416		0.032376		-17.72		0.04520007		France		0.7162721		SEGMENTED		SEGMENTED		0.6084756417		15.05

		Germany		0.03037		-0.003925		0.000000733		0.00001		-1264.26		0.03968874		Germany		0.000252		SEGMENTED		SEGMENTED		0.0000184686		92.67

		Ireland		0.003305		0.0884		0.0034166533		0.003414		0.08		0.00255842		Ireland		1.3345285		INTEGRATED		INTEGRATED		1.3354544262		-0.07

		Italy		0.003802		0.88149		0.2953184051		0.306968		-3.94		0.02400748		Italy		12.786325		INTEGRATED		INTEGRATED		12.3010997015		3.79

		Japan		0.005064		0.704412		0.1415883894		0.14149		0.07		0.10006445		Japan		1.4138494		INTEGRATED		INTEGRATED		1.4149719447		-0.08

		Netherlands		0.005437		0.613511		0.1000352868		0.099966		0.07		0.02001105		Netherlands		4.9955439		INTEGRATED		INTEGRATED		4.9990023936		-0.07

		New Zealand		0.043839		0.51866		0.0088669186		0.015562		-75.51		0.00057119		New Zealand		27.244178		INTEGRATED		INTEGRATED		15.5235885738		43.02

		Norway		0.004395		0.626244		0.1289425111		0.130103		-0.90		0.00206659		Norway		62.955184		INTEGRATED		INTEGRATED		62.3938522292		0.89

		Spain		0.004319		0.193531		0.0125309998		0.012843		-2.49		0.01575439		Spain		0.8152149		SEGMENTED		SEGMENTED		0.7953973362		2.43

		Sweden		0.008513		0.629896		0.0673477226		0.100998		-49.96		0.01029089		Sweden		9.8143517		INTEGRATED		INTEGRATED		6.5444021498		33.32

		Switzerland		0.008135		-0.006611		0.0000077633		0.000776		-9895.79		0.02472754		Switzerland		0.0003137		SEGMENTED		SEGMENTED		0.0003139523		-0.08

		UK		0.003112		0.258427		0.0310101617		0.03159		-1.87		0.08219266		UK		0.3843351		SEGMENTED		SEGMENTED		0.377286265		1.83

		USA		0.450588		-1.841393		0.0108737965		0.010866		0.07		0.47966079		USA		0.0226541		SEGMENTED		SEGMENTED		0.0226697632		-0.07

		Venezuela		1.208448		4.337678		0.0224985484		0.029314		-30.29		0.00060346		Venezuela		48.577659		INTEGRATED		INTEGRATED		37.2825845078		23.25

		WORLD		0.001445												WORLD

		ΣΗΜΕΙΩΣΕΙΣ

		Τα A,B,C,E,G είναι αντιγραφή του πίνακα του βιβλίου

		Στο D έκανα τη διαίρεση B21/Bi i=2,3,…20

		Τα κίτρινα δείχνουν το που υπάρχει σημαντική διαφορά

								μεταξύ των στηλών Ε βιβλίου και D συνάρτητης

		Στη στήλη F είναι τα ποσοστά διαφορών μεταξύ D, E

		Στη στήλη Κ είναι οι διαιρέσεις που υποτίθεται ότι δίνουν τη στήλη G του βιβλίου

		Στη στήλη L είναι οι ποσοστιαίες διαφορές των στηλών Η και Κ

		Τα κίτρινα είναι εκεί που έχουμε αξιόλογες διαφορές

		Στη στήλη Ι είναι οι χαρακτηρισμοί με βάση τη στήλη Η του βιβλίου														http://en.wikipedia.org/wiki/Modern_portfolio_theory

		Στη στήλη J είναι οι χαρακτηρισμοί με βάση τα αποτελέσματα στην Κ στήλη της συνάρτησης

		3.0705925		0.225435

		286.72045		0.982327

		0.7226888		-2.383616

		5.8003783		0.053009

		0.422182		-0.181154				Et-1(ri,t)=λw*βiw+λd*βid

		0.7162721		0.261035

		0.000252		-0.003925

		1.3345285		0.0884

		12.786325		0.88149

		1.4138494		0.704412

		4.9955439		0.613511

		27.244178		0.51866

		62.955184		0.626244

		0.8152149		0.193531

		9.8143517		0.629896

		0.0003137		-0.006611

		0.3843351		0.258427

		0.0226541		-1.841393

		48.577659		4.337678





		

		4

		I		Xi		S'		S''		a		b		F								X		Y

		1		444														1		Jul '04		444		14799

		2		367														2		Aug '04		367		11040

		3		434														3		Sep '04		434		15350

		4		713														4		Oct '04		713		29435

		5		391		489.5												5		Nov '04		391		13305

		6		301		476.25												6		Dec '04		301		12900

		7		573		459.75												7		Jan '05		573		18190

		8		503		494.5		480		509		2.9		511.9				8		Feb '05		503		10990

		9		517		442		468.125		415.875		-5.225		410.65				9		Mar '05		517		12207

		10		311		473.5		467.4375		479.5625		1.2125		480.775				10		Apr '05		311		7310

		11		353		476		471.5		480.5		0.9		481.4				11		May '05		353		8890

		12		390		421		453.125		388.875		-6.425		382.45				12		Jun '05		390		9245

		13		337		392.75		440.8125		344.6875		-9.6125		335.075				13		Jul '05		337		11826

		14		561		347.75		409.375		286.125		-12.325		273.8				14		Aug '05		561		13290

		15		688		410.25		392.9375		427.5625		3.4625		431.025				15		Sep '05		688		16080

		16		472		494		411.1875		576.8125		16.5625		593.375				16		Oct '05		472		8820

		17		690		514.5		441.625		587.375		14.575		601.95				17		Nov '05		690		13710

		18		268		602.75		505.375		700.125		19.475		719.6				18		Dec '05		268		5435

		19		809		529.5		535.1875		523.8125		-1.1375		522.675				19		Jan '06		809		17005

		20		335		559.75		551.625		567.875		1.625		569.5				20		Feb '06		335		6065

		21		503		525.5		554.375		496.625		-5.775		490.85				21		Mar '06		503		8105

		22		522		478.75		523.375		434.125		-8.925		425.2				22		Apr '06		522		7410

		23		545		542.25		526.5625		557.9375		3.1375		561.075				23		May '06		545		7740

		24		496		476.25		505.6875		446.8125		-5.8875		440.925				24		Jun '06		496		8106

		25		686		516.5		503.4375		529.5625		2.6125		532.175				25		Jul '06		686		14005

		26		983		562.25		524.3125		600.1875		7.5875		607.775				26		Aug '06		983		21320

		27		721		677.5		558.125		796.875		23.875		820.75				27		Sep '06		721		14050

		28		782		721.5		619.4375		823.5625		20.4125		843.975				28		Oct '06		782		16950

		29		820		793		688.5625		897.4375		20.8875		918.325				29		Nov '06		820		18205

		30		597		826.5		754.625		898.375		14.375		912.75				30		Dec '06		597		9862

		31		894		730		767.75		692.25		-7.55		684.7				31		Jan '07		894		15480

		32		938		773.25		780.6875		765.8125		-1.4875		764.325				32		Feb '07		938		14427

		33		1321		812.25		785.5		839		5.35		844.35				33		Mar '07		1321		21367

		34		1076		937.5		813.25		1061.75		24.85		1086.6				34		Apr '07		1076		16315

		35		1149		1057.25		895.0625		1219.4375		32.4375		1251.875				35		May '07		1149		17325

		36		818		1121		982		1260		27.8		1287.8				36		Jun '07		818		12030

		37		1055		1091		1051.6875		1130.3125		7.8625		1138.175				37		Jul '07		1055		14395

		38		1087		1024.5		1073.4375		975.5625		-9.7875		965.775				38		Aug '07		1087		15640

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825				39		Sep '07		790		9550

				937.5		937.5		1020.0625		854.9375		-16.5125		838.425				40				1004.8879892038		17214.1515162054

																						662.898041388		13746.6909581646





		4				trades												4		lots

						T		S'		S''		a		b		F				L		S'		S''		a		b		F

		1		Jul '04		444												1		14,799

		2		Aug '04		367												2		11,040

		3		Sep '04		434												3		15,350

		4		Oct '04		713												4		29,435

		5		Nov '04		391		489.5										5		13,305		17656

		6		Dec '04		301		476.25										6		12,900		17282.5

		7		Jan '05		573		459.75										7		18,190		17747.5

		8		Feb '05		503		494.5		480		509		2.9		511.9		8		10,990		18457.5		17785.875		19129.125		134.325		19263.45

		9		Mar '05		517		442		468.125		415.875		-5.225		410.65		9		12,207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		Apr '05		311		473.5		467.4375		479.5625		1.2125		480.775		10		7,310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		May '05		353		476		471.5		480.5		0.9		481.4		11		8,890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		Jun '05		390		421		453.125		388.875		-6.425		382.45		12		9,245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		Jul '05		337		392.75		440.8125		344.6875		-9.6125		335.075		13		11,826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		Aug '05		561		347.75		409.375		286.125		-12.325		273.8		14		13,290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		Sep '05		688		410.25		392.9375		427.5625		3.4625		431.025		15		16,080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		Oct '05		472		494		411.1875		576.8125		16.5625		593.375		16		8,820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		Nov '05		690		514.5		441.625		587.375		14.575		601.95		17		13,710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		Dec '05		268		602.75		505.375		700.125		19.475		719.6		18		5,435		12975		12225.5		13724.5		149.9		13874.4

		19		Jan '06		809		529.5		535.1875		523.8125		-1.1375		522.675		19		17,005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		Feb '06		335		559.75		551.625		567.875		1.625		569.5		20		6,065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		Mar '06		503		525.5		554.375		496.625		-5.775		490.85		21		8,105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		Apr '06		522		478.75		523.375		434.125		-8.925		425.2		22		7,410		9152.5		10490		7815		-267.5		7547.5

		23		May '06		545		542.25		526.5625		557.9375		3.1375		561.075		23		7,740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		Jun '06		496		476.25		505.6875		446.8125		-5.8875		440.925		24		8,106		7330		9170.625		5489.375		-368.125		5121.25

		25		Jul '06		686		516.5		503.4375		529.5625		2.6125		532.175		25		14,005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		Aug '06		983		562.25		524.3125		600.1875		7.5875		607.775		26		21,320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		Sep '06		721		677.5		558.125		796.875		23.875		820.75		27		14,050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		Oct '06		782		721.5		619.4375		823.5625		20.4125		843.975		28		16,950		14370.25		11079.625		17660.875		658.125		18319

		29		Nov '06		820		793		688.5625		897.4375		20.8875		918.325		29		18,205		16581.25		13264.875		19897.625		663.275		20560.9

		30		Dec '06		597		826.5		754.625		898.375		14.375		912.75		30		9,862		17631.25		15343.875		19918.625		457.475		20376.1

		31		Jan '07		894		730		767.75		692.25		-7.55		684.7		31		15,480		14766.75		15837.375		13696.125		-214.125		13482

		32		Feb '07		938		773.25		780.6875		765.8125		-1.4875		764.325		32		14,427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		Mar '07		1,321		812.25		785.5		839		5.35		844.35		33		21,367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		Apr '07		1,076		937.5		813.25		1061.75		24.85		1086.6		34		16,315		15284		14917.125		15650.875		73.375		15724.25

		35		May '07		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875		35		17,325		16897.25		15449.75		18344.75		289.5		18634.25

		36		Jun '07		818		1121		982		1260		27.8		1287.8		36		12,030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		Jul '07		1,055		1091		1051.6875		1130.3125		7.8625		1138.175		37		14,395		16759.25		16574.75		16943.75		36.9		16980.65

		38		Aug '07		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775		38		15,640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		Sep '07		790		1027.25		1065.9375		988.5625		-7.7375		980.825		39		9,550		14847.5		15995.375		13699.625		-229.575		13470.05

								937.5		1020.0625		854.9375		-16.5125		838.425						12903.75		14881.6875		10925.8125		-395.5875		10530.225
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				Trades																Trades

				TANKERS																LOTS

		4																4

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		444														1		14,799

		2		367														2		11,040

		3		434														3		15,350

		4		713														4		29,435

		5		391		489.5												5		13,305		17656

		6		301		476.25												6		12,900		17282.5

		7		573		459.75												7		18,190		17747.5

		8		503		494.5		480		509		2.9		511.9				8		10,990		18457.5		17785.875		19129.125		134.325		19263.45

		9		517		442		468.125		415.875		-5.225		410.65				9		12,207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		311		473.5		467.4375		479.5625		1.2125		480.775				10		7,310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		353		476		471.5		480.5		0.9		481.4				11		8,890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		390		421		453.125		388.875		-6.425		382.45				12		9,245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		337		392.75		440.8125		344.6875		-9.6125		335.075				13		11,826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		561		347.75		409.375		286.125		-12.325		273.8				14		13,290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		688		410.25		392.9375		427.5625		3.4625		431.025				15		16,080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		472		494		411.1875		576.8125		16.5625		593.375				16		8,820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		690		514.5		441.625		587.375		14.575		601.95				17		13,710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		268		602.75		505.375		700.125		19.475		719.6				18		5,435		12975		12225.5		13724.5		149.9		13874.4

		19		809		529.5		535.1875		523.8125		-1.1375		522.675				19		17,005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		335		559.75		551.625		567.875		1.625		569.5				20		6,065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		503		525.5		554.375		496.625		-5.775		490.85				21		8,105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		522		478.75		523.375		434.125		-8.925		425.2				22		7,410		9152.5		10490		7815		-267.5		7547.5

		23		545		542.25		526.5625		557.9375		3.1375		561.075				23		7,740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		496		476.25		505.6875		446.8125		-5.8875		440.925				24		8,106		7330		9170.625		5489.375		-368.125		5121.25

		25		686		516.5		503.4375		529.5625		2.6125		532.175				25		14,005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		983		562.25		524.3125		600.1875		7.5875		607.775				26		21,320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		721		677.5		558.125		796.875		23.875		820.75				27		14,050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		782		721.5		619.4375		823.5625		20.4125		843.975				28		16,950		14370.25		11079.625		17660.875		658.125		18319

		29		820		793		688.5625		897.4375		20.8875		918.325				29		18,205		16581.25		13264.875		19897.625		663.275		20560.9

		30		597		826.5		754.625		898.375		14.375		912.75				30		9,862		17631.25		15343.875		19918.625		457.475		20376.1

		31		894		730		767.75		692.25		-7.55		684.7				31		15,480		14766.75		15837.375		13696.125		-214.125		13482

		32		938		773.25		780.6875		765.8125		-1.4875		764.325				32		14,427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		1,321		812.25		785.5		839		5.35		844.35				33		21,367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		1,076		937.5		813.25		1061.75		24.85		1086.6				34		16,315		15284		14917.125		15650.875		73.375		15724.25

		35		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875				35		17,325		16897.25		15449.75		18344.75		289.5		18634.25

		36		818		1121		982		1260		27.8		1287.8				36		12,030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		1,055		1091		1051.6875		1130.3125		7.8625		1138.175				37		14,395		16759.25		16574.75		16943.75		36.9		16980.65

		38		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775				38		15,640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825				39		9,550		14847.5		15995.375		13699.625		-229.575		13470.05

						937.5		1020.0625		854.9375		-16.5125		838.425								12903.75		14881.6875		10925.8125		-395.5875		10530.225





								C*C				C*E				C*G				C*I
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		1		444		-203		41,209		-280		56,840		-213		43,239		66		-13,398		-256		51,968		-346		70,238		-74		15,022		-144		29,232		-130		26,390		-336		68,208		-294		59,682		-257		52,171		-310		62,930		-86		17,458		41		-8,323		-175		35,525		-379		76,937		162		-32,886		-312		63,336		-144		29,232		-125		25,375		-102		20,706		-151		30,653		39		-7,917		336		-68,208		74		-15,022		135		-27,405		173		-35,119		-50		10,150		247		-50,141		291		-59,073		674		-136,822		429		-87,087		502		-101,906		171		-34,713		408		-82,824		440		-89,320		143		-29,029

		2		367		-280		78,400		-213		59,640		66		-18,480		-256		71,680		-346		96,880		-74		20,720		-144		40,320		-130		36,400		-336		94,080		-294		82,320		-257		71,960		-310		86,800		-86		24,080		41		-11,480		-175		49,000		-379		106,120		162		-45,360		-312		87,360		-144		40,320		-125		35,000		-102		28,560		-151		42,280		39		-10,920		336		-94,080		74		-20,720		135		-37,800		173		-48,440		-50		14,000		247		-69,160		291		-81,480		674		-188,720		429		-120,120		502		-140,560		171		-47,880		408		-114,240		440		-123,200		143		-40,040

		3		434		-213		45,369		66		-14,058		-256		54,528		-346		73,698		-74		15,762		-144		30,672		-130		27,690		-336		71,568		-294		62,622		-257		54,741		-310		66,030		-86		18,318		41		-8,733		-175		37,275		43		-9,159		162		-34,506		-312		66,456		-144		30,672		-125		26,625		-102		21,726		-151		32,163		39		-8,307		336		-71,568		74		-15,762		135		-28,755		173		-36,849		-50		10,650		247		-52,611		291		-61,983		674		-143,562		429		-91,377		502		-106,926		171		-36,423		408		-86,904		440		-93,720		143		-30,459

		4		713		66		4,356		-256		-16,896		-346		-22,836		-74		-4,884		-144		-9,504		-130		-8,580		-336		-22,176		-294		-19,404		-257		-16,962		-310		-20,460		-86		-5,676		41		2,706		-175		-11,550		43		2,838		-379		-25,014		-312		-20,592		-144		-9,504		-125		-8,250		-102		-6,732		-151		-9,966		39		2,574		336		22,176		74		4,884		135		8,910		173		11,418		-50		-3,300		247		16,302		291		19,206		674		44,484		429		28,314		502		33,132		171		11,286		408		26,928		440		29,040		143		9,438

		5		391		-256		65,536		-346		88,576		-74		18,944		-144		36,864		-130		33,280		-336		86,016		-294		75,264		-257		65,792		-310		79,360		-86		22,016		41		-10,496		-175		44,800		43		-11,008		-379		97,024		162		-41,472		-144		36,864		-125		32,000		-102		26,112		-151		38,656		39		-9,984		336		-86,016		74		-18,944		135		-34,560		173		-44,288		-50		12,800		247		-63,232		291		-74,496		674		-172,544		429		-109,824		502		-128,512		171		-43,776		408		-104,448		440		-112,640		143		-36,608

		6		301		-346		119,716		-74		25,604		-144		49,824		-130		44,980		-336		116,256		-294		101,724		-257		88,922		-310		107,260		-86		29,756		41		-14,186		-175		60,550		43		-14,878		-379		131,134		162		-56,052		-312		107,952		-125		43,250		-102		35,292		-151		52,246		39		-13,494		336		-116,256		74		-25,604		135		-46,710		173		-59,858		-50		17,300		247		-85,462		291		-100,686		674		-233,204		429		-148,434		502		-173,692		171		-59,166		408		-141,168		440		-152,240		143		-49,478

		7		573		-74		5,476		-144		10,656		-130		9,620		-336		24,864		-294		21,756		-257		19,018		-310		22,940		-86		6,364		41		-3,034		-175		12,950		43		-3,182		-379		28,046		162		-11,988		-312		23,088		-144		10,656		-102		7,548		-151		11,174		39		-2,886		336		-24,864		74		-5,476		135		-9,990		173		-12,802		-50		3,700		247		-18,278		291		-21,534		674		-49,876		429		-31,746		502		-37,148		171		-12,654		408		-30,192		440		-32,560		143		-10,582

		8		503		-144		20,736		-130		18,720		-336		48,384		-294		42,336		-257		37,008		-310		44,640		-86		12,384		41		-5,904		-175		25,200		43		-6,192		-379		54,576		162		-23,328		-312		44,928		-144		20,736		-125		18,000		-151		21,744		39		-5,616		336		-48,384		74		-10,656		135		-19,440		173		-24,912		-50		7,200		247		-35,568		291		-41,904		674		-97,056		429		-61,776		502		-72,288		171		-24,624		408		-58,752		440		-63,360		143		-20,592

		9		517		-130		16,900		-336		43,680		-294		38,220		-257		33,410		-310		40,300		-86		11,180		41		-5,330		-175		22,750		43		-5,590		-379		49,270		162		-21,060		-312		40,560		-144		18,720		-125		16,250		-102		13,260		39		-5,070		336		-43,680		74		-9,620		135		-17,550		173		-22,490		-50		6,500		247		-32,110		291		-37,830		674		-87,620		429		-55,770		502		-65,260		171		-22,230		408		-53,040		440		-57,200		143		-18,590

		10		311		-336		112,896		-294		98,784		-257		86,352		-310		104,160		-86		28,896		41		-13,776		-175		58,800		43		-14,448		-379		127,344		162		-54,432		-312		104,832		-144		48,384		-125		42,000		-102		34,272		-151		50,736		336		-112,896		74		-24,864		135		-45,360		173		-58,128		-50		16,800		247		-82,992		291		-97,776		674		-226,464		429		-144,144		502		-168,672		171		-57,456		408		-137,088		440		-147,840		143		-48,048

		11		353		-294		86,436		-257		75,558		-310		91,140		-86		25,284		41		-12,054		-175		51,450		43		-12,642		-379		111,426		162		-47,628		-312		91,728		-144		42,336		-125		36,750		-102		29,988		-151		44,394		39		-11,466		74		-21,756		135		-39,690		173		-50,862		-50		14,700		247		-72,618		291		-85,554		674		-198,156		429		-126,126		502		-147,588		171		-50,274		408		-119,952		440		-129,360		143		-42,042

		12		390		-257		66,049		-310		79,670		-86		22,102		41		-10,537		-175		44,975		43		-11,051		-379		97,403		162		-41,634		-312		80,184		-144		37,008		-125		32,125		-102		26,214		-151		38,807		39		-10,023		336		-86,352		135		-34,695		173		-44,461		-50		12,850		247		-63,479		291		-74,787		674		-173,218		429		-110,253		502		-129,014		171		-43,947		408		-104,856		440		-113,080		143		-36,751

		13		337		-310		96,100		-86		26,660		41		-12,710		-175		54,250		43		-13,330		-379		117,490		162		-50,220		-312		96,720		-144		44,640		-125		38,750		-102		31,620		-151		46,810		39		-12,090		336		-104,160		74		-22,940		173		-53,630		-50		15,500		247		-76,570		291		-90,210		674		-208,940		429		-132,990		502		-155,620		171		-53,010		408		-126,480		440		-136,400		143		-44,330				0

		14		561		-86		7,396		41		-3,526		-175		15,050		43		-3,698		-379		32,594		162		-13,932		-312		26,832		-144		12,384		-125		10,750		-102		8,772		-151		12,986		39		-3,354		336		-28,896		74		-6,364		135		-11,610		-50		4,300		247		-21,242		291		-25,026		674		-57,964		429		-36,894		502		-43,172		171		-14,706		408		-35,088		440		-37,840		143		-12,298				0				0

		15		688		41		1,681		-175		-7,175		43		1,763		-379		-15,539		162		6,642		-312		-12,792		-144		-5,904		-125		-5,125		-102		-4,182		-151		-6,191		39		1,599		336		13,776		74		3,034		135		5,535		173		7,093		247		10,127		291		11,931		674		27,634		429		17,589		502		20,582		171		7,011		408		16,728		440		18,040		143		5,863				0				0				0

		16		472		-175		30,625		43		-7,525		-379		66,325		162		-28,350		-312		54,600		-144		25,200		-125		21,875		-102		17,850		-151		26,425		39		-6,825		336		-58,800		74		-12,950		135		-23,625		173		-30,275		-50		8,750		291		-50,925		674		-117,950		429		-75,075		502		-87,850		171		-29,925		408		-71,400		440		-77,000		143		-25,025				0				0				0				0

		17		690		43		1,849		-379		-16,297		162		6,966		-312		-13,416		-144		-6,192		-125		-5,375		-102		-4,386		-151		-6,493		39		1,677		336		14,448		74		3,182		135		5,805		173		7,439		-50		-2,150		247		10,621		674		28,982		429		18,447		502		21,586		171		7,353		408		17,544		440		18,920		143		6,149				0				0				0				0				0

		18		268		-379		143,641		162		-61,398		-312		118,248		-144		54,576		-125		47,375		-102		38,658		-151		57,229		39		-14,781		336		-127,344		74		-28,046		135		-51,165		173		-65,567		-50		18,950		247		-93,613		291		-110,289		429		-162,591		502		-190,258		171		-64,809		408		-154,632		440		-166,760		143		-54,197				0				0				0				0				0				0

		19		809		162		26,244		-312		-50,544		-144		-23,328		-125		-20,250		-102		-16,524		-151		-24,462		39		6,318		336		54,432		74		11,988		135		21,870		173		28,026		-50		-8,100		247		40,014		291		47,142		674		109,188		502		81,324		171		27,702		408		66,096		440		71,280		143		23,166				0				0				0				0				0				0				0

		20		335		-312		97,344		-144		44,928		-125		39,000		-102		31,824		-151		47,112		39		-12,168		336		-104,832		74		-23,088		135		-42,120		173		-53,976		-50		15,600		247		-77,064		291		-90,792		674		-210,288		429		-133,848		171		-53,352		408		-127,296		440		-137,280		143		-44,616				0				0				0				0				0				0				0				0

		21		503		-144		20,736		-125		18,000		-102		14,688		-151		21,744		39		-5,616		336		-48,384		74		-10,656		135		-19,440		173		-24,912		-50		7,200		247		-35,568		291		-41,904		674		-97,056		429		-61,776		502		-72,288		408		-58,752		440		-63,360		143		-20,592				0				0				0				0				0				0				0				0				0

		22		522		-125		15,625		-102		12,750		-151		18,875		39		-4,875		336		-42,000		74		-9,250		135		-16,875		173		-21,625		-50		6,250		247		-30,875		291		-36,375		674		-84,250		429		-53,625		502		-62,750		171		-21,375		440		-55,000		143		-17,875				0				0				0				0				0				0				0				0				0				0

		23		545		-102		10,404		-151		15,402		39		-3,978		336		-34,272		74		-7,548		135		-13,770		173		-17,646		-50		5,100		247		-25,194		291		-29,682		674		-68,748		429		-43,758		502		-51,204		171		-17,442		408		-41,616		143		-14,586				0				0				0				0				0				0				0				0				0				0				0

		24		496		-151		22,801		39		-5,889		336		-50,736		74		-11,174		135		-20,385		173		-26,123		-50		7,550		247		-37,297		291		-43,941		674		-101,774		429		-64,779		502		-75,802		171		-25,821		408		-61,608		440		-66,440				0				0				0				0				0				0				0				0				0				0				0				0

		25		686		39		1,521		336		13,104		74		2,886		135		5,265		173		6,747		-50		-1,950		247		9,633		291		11,349		674		26,286		429		16,731		502		19,578		171		6,669		408		15,912		440		17,160		143		5,577				0				0				0				0				0				0				0				0				0				0				0				0

		26		983		336		112,896		74		24,864		135		45,360		173		58,128		-50		-16,800		247		82,992		291		97,776		674		226,464		429		144,144		502		168,672		171		57,456		408		137,088		440		147,840		143		48,048				0				0				0				0				0				0				0				0				0				0				0				0				0

		27		721		74		5,476		135		9,990		173		12,802		-50		-3,700		247		18,278		291		21,534		674		49,876		429		31,746		502		37,148		171		12,654		408		30,192		440		32,560		143		10,582				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		28		782		135		18,225		173		23,355		-50		-6,750		247		33,345		291		39,285		674		90,990		429		57,915		502		67,770		171		23,085		408		55,080		440		59,400		143		19,305				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		29		820		173		29,929		-50		-8,650		247		42,731		291		50,343		674		116,602		429		74,217		502		86,846		171		29,583		408		70,584		440		76,120		143		24,739				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		30		597		-50		2,500		247		-12,350		291		-14,550		674		-33,700		429		-21,450		502		-25,100		171		-8,550		408		-20,400		440		-22,000		143		-7,150				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		31		894		247		61,009		291		71,877		674		166,478		429		105,963		502		123,994		171		42,237		408		100,776		440		108,680		143		35,321				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		32		938		291		84,681		674		196,134		429		124,839		502		146,082		171		49,761		408		118,728		440		128,040		143		41,613				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		33		1,321		674		454,276		429		289,146		502		338,348		171		115,254		408		274,992		440		296,560		143		96,382				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		34		1,076		429		184,041		502		215,358		171		73,359		408		175,032		440		188,760		143		61,347				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		35		1,149		502		252,004		171		85,842		408		204,816		440		220,880		143		71,786				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		36		818		171		29,241		408		69,768		440		75,240		143		24,453				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		37		1,055		408		166,464		440		179,520		143		58,344				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		38		1,087		440		193,600		143		62,920				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		39		790		143		20,449				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

				647				70,611				43,924				44,490				34,785				35,749				30,228				23,758				23,714				15,393				12,276				10,785				5,021				5,384				-8,122				-6,958				-7,758				-11,685				-7,001				-8,982				-15,628				-17,152				-16,850				-20,199				-19,943				-21,174				-19,708				-20,155				-17,441				-13,761				-14,018				-13,952				-15,894				-10,237				-6,263				-5,980				-6,064				-3,317				-744

								1				0.6220549728				0.6300674296				0.4926297381				0.5062776047				0.4280928755				0.3364672637				0.335838323				0.2179965626				0.1738479801				0.1527396139				0.0711033369				0.0762463428				-0.1150253265				-0.0985385119				-0.1098710635				-0.1654843769				-0.0991503854				-0.1272101435				-0.2213224675				-0.2429127069				-0.2386288658				-0.2860568726				-0.2824332014				-0.2998677845				-0.2791083859				-0.2854402784				-0.2469993685				-0.1948840836				-0.1985190118				-0.1975912155				-0.22508667				-0.1449831635				-0.0886973339				-0.0846945553				-0.0858740005				-0.0469744578				-0.010541292

										Τάξη s		Αυτοσυνδιακύμανση (		Αυτοσυσχέτιση (
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										4		0.3364672637		53.40%

										5		0.335838323		53.30%

										6		0.2179965626		34.60%

										7		0.1738479801		27.59%

										8		0.1527396139		24.24%

										9		0.0711033369		11.29%

										10		0.0762463428		12.10%

										11		-0.1150253265		-18.26%

										12		-0.0985385119		-15.64%

										13		-0.1098710635		-17.44%

										14		-0.1654843769		-26.26%

										15		-0.0991503854		-15.74%

										16		-0.1272101435		-20.19%

										17		-0.2213224675		-35.13%

										18		-0.2429127069		-38.55%

										19		-0.2386288658		-37.87%

										20		-0.2860568726		-45.40%

										21		-0.2824332014		-44.83%

										22		-0.2998677845		-47.59%

										23		-0.2791083859		-44.30%

										24		-0.2854402784		-45.30%

										25		-0.2469993685		-39.20%

										26		-0.1948840836		-30.93%

										27		-0.1985190118		-31.51%

										28		-0.1975912155		-31.36%

										29		-0.22508667		-35.72%

										30		-0.1449831635		-23.01%

										31		-0.0886973339		-14.08%

										32		-0.0846945553		-13.44%

										33		-0.0858740005		-13.63%

										34		-0.0469744578		-7.46%

										35		-0.010541292		-1.67%

										36

										37

										38

										39





						askhsh 10h  thalas.Kef7 ask

		Yt		Xt		Yt*=Yt-0,5Yt-1		Xt*=Xt-0,5Xt-1

		4		2		4		2		16		4

		10		6		8		5		64		25

		18		14		13		11		169		121

		30		30		21		23		441		529

						Column1				Column2

						Confidence Level(95,0%)		11.6569197676		Confidence Level(95,0%)		14.7778430079

						SUMMARY OUTPUT

						Regression Statistics

						Multiple R		0.9921376034

						R Square		0.984337024

						Adjusted R Square		0.9765055361

						Standard Error		1.1228844844

						Observations		4

						ANOVA

								df		SS		MS		F		Significance F

						Regression		1		158.4782608696		158.4782608696		125.6896551724		0.0078623966

						Residual		2		2.5217391304		1.2608695652

						Total		3		161

								Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

						Intercept		3.4782608696		0.9094939054		3.8243916191		0.0620734166		-0.4349782896		7.3915000287		-0.4349782896		7.3915000287

						X Variable 1		0.7826086957		0.0698063454		11.2111397803		0.0078623966		0.482256024		1.0829613673		0.482256024		1.0829613673

						RESIDUAL OUTPUT

						Observation		Predicted Y		Residuals		Standard Residuals

						1		5.0434782609		-1.0434782609		-1.1381354594

						2		7.3913043478		0.6086956522		0.6639123513

						3		12.0869565217		0.9130434783		0.9958685269

						4		21.4782608696		-0.4782608696		-0.5216454189
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Tankers

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1

		1		Jul '04		444		14799		214700000

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s





HW Tankers

						# trades		# lots						Y^=6180,48+10,98X

						X		Y		XY		X^2		Y^		u=Y-Y^		(X-mx)^2		(Y-my)^2		(Y^-my^)^2		(U-mu)^2		DX/X		DY/Y

		Jul '04		1		444		14799		6570756		197136		11055.6024241954		3743.3975758046		41281.9040105194		2287617.46811308		4976961.19639724		14013025.4105399		Χ*=%αυξησηΧ		Υ*=%αύξησηΥ		(X*-mx*)^2		(Y*-my*)^2		Χ*Υ*		Χ*^2		Υ^*		u*=Y*-Y*^

		Aug '04		2		367		11040		4051680		134689		10210.1425655203		829.8574344797		78500.5450361604		5046819.85272847		9464053.94580269		688663.361561208		-0.1734234234		-0.2540036489		0.0754162139		0.1202113851		0.0440501824		0.0300756838		6178.5790502371		-6178.833053886

		Sep '04		3		434		15350		6661900		188356		10945.8024425493		4404.1975574507		45445.4937541091		4257979.33990796		5478925.07350628		19396956.125055		0.1825613079		0.3903985507		0.0066201989		0.0886175882		0.07127167		0.0333286311		6182.4877619337		-6182.0973633829

		Oct '04		4		713		29435		20987155		508369		14009.2219304758		15425.7780695242		4332.3399079553		260773638.186062		522308.457623514		237954629.050213		0.6428571429		0.9175895765		0.293396032		0.6804238634		0.5898790135		0.4132653061		6187.5418093566		-6186.6242197801

		Nov '04		5		391		13305		5202255		152881		10473.662521471		2831.337478529		65627.929651545		341.7758053912		7912126.80481976		8016471.91732304		-0.4516129032		-0.5479870902		0.3055984609		0.4104946662		0.2474780407		0.2039542144		6175.5245302594		-6176.0725173496

		Dec '04		6		301		12900		3882900		90601		9485.462686656		3414.537313344		119840.237343853		149392.160420776		14447982.1200932		11659065.0642187		-0.2301790281		-0.0304396843		0.1098098753		0.0151662109		0.007006577		0.052982385		6177.9558738015		-6177.9863134859

		Jan '05		7		573		18190		10422870		328329		12472.0221874302		5717.9778125698		5502.5963182117		24044186.5193951		663394.991379261		32695270.26504		0.903654485		0.4100775194		0.6439384918		0.1007211988		0.3705683896		0.8165914284		6190.4053636953		-6189.9952861759

		Feb '05		8		503		10990		5527970		253009		11703.4223159075		-713.4223159075		20787.7245233399		5273971.13477975		2506175.54577169		508971.400834752		-0.1221640489		-0.3958218802		0.0498900255		0.2386648504		0.0483552035		0.0149240548		6179.1418780756		-6179.5376999558

		Mar '05		9		517		12207		6311019		267289		11857.142290212		349.857709788		16946.6988823143		1165347.92965154		2043100.11289243		122400.417098097		0.027833002		0.1107370337		0.0053822326		0.0003249203		0.0030821441		0.000774676		6180.7888454187		-6180.678108385

		Apr '05		10		311		7310		2273410		96721		9595.2626683021		-2285.2626683021		113016.647600263		35718705.4937541		13625327.6861958		5222425.46313514		-0.3984526112		-0.401163267		0.2496494373		0.2439122722		0.1598445513		0.1587644834		6176.1082301681		-6176.5093934351

		May '05		11		353		8890		3138170		124609		10056.4225912158		-1166.4225912157		86541.5706771861		19329324.9809336		10433482.8894004		1360541.66129847		0.1350482315		0.2161422709		0.001145926		0.0152351585		0.0291896314		0.0182380248		6181.9660684421		-6181.7499261712

		Jun '05		12		390		9245		3605550		152100		10462.6825233064		-1217.6825233064		66141.288625904		16333825.8783695		7974017.54742108		1482750.72756577		0.104815864		0.0399325084		0.0000130983		0.0027856205		0.0041855604		0.0109863654		6181.6341171025		-6181.5941845941

		Jul '05		13		337		11826		3985362		113569		9880.742620582		1945.257379418		96211.3142669297		2133097.69888231		11599270.654737		3784026.27218029		-0.1358974359		0.279177934		0.0562136308		0.034769736		-0.0379395654		0.0184681131		6178.9910855112		-6178.7119075772

		Aug '05		14		561		13290		7455690		314721		12340.2622094549		949.7377905451		7426.9040105194		12.1604207758		895390.21892748		902001.870789474		0.6646884273		0.1237950279		0.3175229232		0.0009661865		0.0822851224		0.4418107054		6187.7815168198		-6187.6577217919

		Sep '05		15		688		16080		11063040		473344		13734.7219763605		2345.2780236395		1666.3142669297		7803570.62195924		200891.447385725		5500329.0081662		0.2263814617		0.2099322799		0.0156712238		0.0137407144		0.0475247764		0.0512485662		6182.9689071417		-6182.7589748618

		Oct '05		16		472		8820		4163040		222784		11363.0423728045		-2543.0423728045		30687.8527284681		19949736.7758054		3699738.56320726		6467064.50987914		-0.3139534884		-0.4514925373		0.1723496815		0.2961580196		0.1417476571		0.0985667929		6177.0360303819		-6177.4875229192

		Nov '05		17		690		13710		9459900		476100		13756.6819726898		-46.6819726898		1833.5963182117		179341.391190007		221059.031658785		2179.2065742081		0.4618644068		0.5544217687		0.1300811925		0.2131763847		0.2560676813		0.2133187302		6185.5545094467		-6185.000087678

		Dec '05		18		268		5435		1456580		71824		9123.1227472238		-3688.1227472238		143777.083497699		61646253.5706772		17333816.9023616		13602249.3985896		-0.6115942029		-0.6035740336		0.5080708757		0.4848135255		0.3691423799		0.374047469		6173.7679358826		-6174.3715099162

		Jan '06		19		809		17005		13757045		654481		15063.3017542785		1941.6982457215		26185.8783694938		13827146.9040105		3156978.91515221		3770192.0774379		2.0186567164		2.1287948482		3.6766529026		4.1456354556		4.2973060182		4.0749749387		6202.6480861492		-6200.519291301

		Feb '06		20		335		6065		2031775		112225		9858.7826242527		-3793.7826242527		97456.0322156476		52150247.416831		11749334.2983531		14392786.6000821		-0.585908529		-0.6433401941		0.4721136001		0.5417720765		0.3769385068		0.3432888044		6174.0499645344		-6174.6933047284

		Mar '06		21		503		8105		4076815		253009		11703.4223159075		-3598.4223159074		20787.7245233399		26848075.1091387		2506175.54577169		12948643.1636207		0.5014925373		0.3363561418		0.1602367549		0.059362718		0.168680095		0.251494765		6185.9896262472		-6185.6532701054

		Apr '06		22		522		7410		3868020		272484		11912.0422810351		-4502.0422810351		15669.9040105194		34533402.9296515		1889169.26389228		20268384.7002274		0.0377733598		-0.0857495373		0.0040225205		0.031848337		-0.0032390481		0.0014268267		6180.8979905297		-6180.983740067

		May '06		23		545		7740		4218300		297025		12164.5822388211		-4424.5822388211		10440.647600263		30763804.4681131		1258728.23013507		19576927.9880914		0.0440613027		0.044534413		0.003264454		0.0023210304		0.0019622442		0.0019413984		6180.9670321305		-6180.9224977176

		Jun '06		24		496		8106		4020576		246016		11626.5623287552		-3520.5623287552		22855.2373438527		26837713.0834977		2755435.63508647		12394359.11065		-0.0899082569		0.0472868217		0.0365211057		0.0020634002		-0.0042514757		0.0080834947		6179.4960466124		-6179.4487597907

		Jul '06		25		686		14005		9607430		470596		13712.7619800313		292.2380199687		1507.0322156476		516223.827087443		181688.345990226		85403.0603152134		0.3830645161		0.7277325438		0.079449464		0.4032517431		0.2787685148		0.1467384235		6184.689286792		-6183.9615542482

		Aug '06		26		983		21320		20957560		966289		16973.8214349209		4346.1785650791		112775.416831032		64536916.2629849		13596244.8178879		18889268.1195532		0.4329446064		0.5223134595		0.1100566713		0.1845578551		0.2261327951		0.1874410322		6185.2369700918		-6184.7146566323

		Sep '06		27		721		14050		10130050		519841		14097.0619157927		-47.0619157927		5449.4681130835		582912.673241289		656989.835859054		2214.8239180808		-0.2665310275		-0.3409943715		0.1352236839		0.1881007713		0.0908855802		0.0710387886		6177.5567289156		-6177.897723287

		Oct '06		28		782		16950		13254900		611524		14766.841803834		2183.158196166		18176.5706771861		13421138.3142669		2191373.89886073		4766179.70948675		0.0846047157		0.206405694		0.000275294		0.0129263728		0.017462895		0.0071579579		6181.4121987308		-6181.2057930368

		Nov '06		29		820		18205		14928100		672400		15184.0817340892		3020.9182659108		29866.929651545		24191516.1347798		3600767.78177157		9125947.16931329		0.0485933504		0.0740412979		0.0027671127		0.0003485759		0.0035979147		0.0023613137		6181.016794006		-6180.942752708

		Dec '06		30		597		9862		5887614		356409		12735.5421433809		-2873.5421433809		2517.9809335963		11727288.0578567		303568.687059196		8257244.44978617		-0.2719512195		-0.4582806921		0.1392393722		0.303592381		0.1246299931		0.0739574658		6177.4972152169		-6177.955495909

		Jan '07		31		894		15480		13839120		799236		15996.6015982705		-516.6015982705		60920.3655489809		4811386.00657462		7344581.18332795		266877.211335608		0.4974874372		0.5696613263		0.1570463459		0.2274811496		0.2833993533		0.2474937502		6185.9456502552		-6185.3759889289

		Feb '07		32		938		14427		13532526		879844		16479.7215175134		-2052.7215175134		84576.5706771861		1300711.00657462		10196581.7825999		4213665.6284624		0.0492170022		-0.0680232558		0.0027018893		0.0258356574		-0.0033479007		0.0024223133		6181.0236417022		-6181.091664958

		Mar '07		33		1321		21367		28225807		1745041		20685.0608145595		681.9391854405		454034.083497699		65294273.0578567		54738512.4202121		465041.052639248		0.408315565		0.4810424898		0.0943219953		0.1508009681		0.196417136		0.1667216006		6184.9665432626		-6184.4855007728

		Apr '07		34		1076		16315		17554940		1157776		17994.9612642297		-1679.9612642297		183887.032215648		9171734.59631821		22169486.7471402		2822269.84931236		-0.1854655564		-0.2364393691		0.082175251		0.1083402858		0.0438513591		0.0343974726		6178.4468276391		-6178.6832670083

		May '07		35		1149		17325		19906425		1320201		18796.5011302464		-1471.5011302464		251823.827087442		16309378.6988823		30359971.1734002		2165315.57631632		0.0678438662		0.0619062213		0.0011124117		0.0009489644		0.0041999574		0.0046027902		6181.228164634		-6181.1662584127

		Jun '07		36		818		12030		9840540		669124		15162.12173776		-3132.12173776		29179.647600263		1578824.46811308		3517908.81045718		9810186.58014881		-0.2880765883		-0.3056277056		0.1515336955		0.158674112		0.0880441867		0.0829881207		6177.3201586967		-6177.6257864024

		Jul '07		37		1055		14395		15186725		1113025		17764.3813027729		-3369.3813027729		166317.570677186		1228743.82708744		20051306.1444181		11352730.3634756		0.2897310513		0.1965918537		0.0355452005		0.0107911307		0.0569587645		0.0839440821		6183.66448552		-6183.4678936663

		Aug '07		38		1087		15640		17000680		1181569		18115.7412440405		-2475.7412440405		193442.083497699		5538901.90401052		23321447.1666072		6129294.707443		0.0303317536		0.086488364		0.0050218411		0.0000387273		0.0026233437		0.0009200153		6180.8162817063		-6180.7297933423

		Sep '07		39		790		9550		7544500		624100		14854.6817891509		-5304.6817891509		20397.6988823143		13961528.0578567		2459153.9141994		28139648.8841492		-0.2732290708		-0.3893861893		0.1401946602		0.232418169		0.1063916267		0.0746541252		6177.4831844116		-6177.8725706009

						25240		518174		365588695		19088646		518174		-0		2753835.74358974		885225029.74359		332003427.787763		553221601.955827		3.845474719		3.5230364888		8.4302457463		9.7512921826		8.7911508756		8.8193951098		234900.586391459		-234897.06335497

						mX		mY		Y^=a+bX    b		a		mY^		mu										mX*		mY*						Y^=a+bX    b		a		mY*^		mu*

						647.1794871795		13286.5128205128		10.9799981646		6180.483239108		13286.5128205128		-0										0.1011967031		0.0927114865						1.0005202045		-0.0085378596		6181.5943787226		-6181.501667236

						sX		sY						sY^		su										sx*		sy*										sy*^		su*

						269.2013404005		4826.5303810883						2955.8302235082		3815.5554260637										0.4773305769		0.5133696888										6181.5965420916		6181.5034571268

						DiamX		DiamY						DiamY^		Diamu										DiamX*		DiamY*										DiamY^		Diamu

						573		13305						12472

						CVX		CVY						CVY^		CV u										CVX*		CVY*										CVY^		CV u

						0.4159608667		0.363265399						0.2224684734		-1.36345545614876E+16										4.7168589699		5.5372824653										1.00000035		-1.0000002896

						X				Y				Y^				u								X*				Y*				Y*

						Column1				Column1				Column1				Column1								Column1				Column1

						Mean		647.1794871795		Mean		13286.5128205128		Mean		13286.5128205128		Mean		0						Mean		0.1011967031		Mean		0.0927114865

						Standard Error		43.1067136402		Standard Error		772.8633992078		Standard Error		397.1665033695		Standard Error		615.7044824977						Standard Error		0.0774332445		Standard Error		0.0832795605

						Median		573		Median		13305		Median		12603.0553017898		Median		-80.60963186						Median		0.0463273265		Median		0.0679737596

						Mode		503		Mode				Mode		11958.1057594069		Mode								Mode				Mode

						Standard Deviation		269.2013404005		Standard Deviation		4826.5303810883		Standard Deviation		2480.3040185736		Standard Deviation		3845.0732608031						Standard Deviation		0.4773305769		Standard Deviation		0.5133696888

						Sample Variance		72469.3616734143		Sample Variance		23295395.5195681		Sample Variance		6151908.02455235		Sample Variance		14784588.3809433						Sample Variance		0.2278444796		Sample Variance		0.2635484374

						Kurtosis		-0.3708208667		Kurtosis		1.9310569383		Kurtosis		-0.3708208667		Kurtosis		5.7347771939						Kurtosis		5.9219045804		Kurtosis		5.4936539117

						Skewness		0.6360770176		Skewness		0.9033146014		Skewness		0.6360770176		Skewness		1.7235115444						Skewness		1.7827557413		Skewness		1.6398929868

						Range		1053		Range		24000		Range		9701.883830417		Range		20594.4444966212						Range		2.6302509193		Range		2.7721350423

						Minimum		268		Minimum		5435		Minimum		9792.9180099786		Minimum		-5052.3988831768						Minimum		-0.6115942029		Minimum		-0.6433401941

						Maximum		1321		Maximum		29435		Maximum		19494.8018403957		Maximum		15542.0456134444						Maximum		2.0186567164		Maximum		2.1287948482

						Sum		25240		Sum		518174		Sum		518174		Sum		0						Sum		3.845474719		Sum		3.5230364888

						Count		39		Count		39		Count		39		Count		39						Count		38		Count		38

						Confidence Level(95,0%)		87.26498256		Confidence Level(95,0%)		1564.5802093875		Confidence Level(95,0%)		804.021579545		Confidence Level(95,0%)		1246.4286045043						Confidence Level(95,0%)		0.1568945034		Confidence Level(95,0%)		0.1687402532

										συνδιακυμανση cov(x,y)= mesos tou ginomenou E(X-mx)*E(Y-my)= kai =SSxyf(x,v) -mx.my

						CORRELATION X,Y								syntelestis sysxetisis  ρx,y= logos syndiakymansis σ xy pros/ginomeno σx.σy

								Column 1		Column 2

						Column 1		1

						Column 2		0.6124130566		1

						COVARIANCE X,Y

								Column 1		Column 2

						Column 1		70611.1729125575

						Column 2		775310.548980934		22698077.6857331

						Javascript Menu by Deluxe-Menu.com

						Please note: 1 lot = 1000 metric tonnes.

						Javascript Menu by Deluxe-Menu.com

						1 lot= 1 day of time charter.





HW Tankers

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0

		0



Y^=6180,48+10,98X
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TankersB

						X		Y												X		rootX

		Jul '04		1		444		14799										1		444		21.0713075057		388.8980082764

		Aug '04		2		367		11040		-0.1734234234		-0.2540036489						2		367		19.1572440607		353.5715122206				-0.0908374312

		Sep '04		3		434		15350		0.1825613079		0.3903985507						3		434		20.832666656		384.4935852894				0.0874563476

		Oct '04		4		713		29435		0.6428571429		0.9175895765						4		713		26.7020598456		492.8207653005				0.2817398889

		Nov '04		5		391		13305		-0.4516129032		-0.5479870902						5		391		19.7737199333		364.9493652061				-0.2594683688

		Dec '04		6		301		12900		-0.2301790281		-0.0304396843						6		301		17.3493515729		320.2045373672				-0.1226055779

		Feb '05		8		503		10990		0.6710963455		-0.1480620155						8		503		22.427661492		413.9312608948				0.2927089176

		Apr '05		10		311		7310		-0.3817097416		-0.3348498635						10		311		17.6351920885		325.4800907324				-0.2136856491

		May '05		11		353		8890		0.1350482315		0.2161422709						11		353		18.7882942281		346.7620698062				0.0653864236

		Jun '05		12		390		9245		0.104815864		0.0399325084						12		390		19.7484176581		364.4823792628				0.0511022139

		Jul '05		13		337		11826		-0.1358974359		0.279177934						13		337		18.3575597507		338.8123125213				-0.0704288278

		Sep '05		15		688		16080		1.0415430267		0.3597158803						15		688		26.2297540972		484.1037568846				0.428825751

		Oct '05		16		472		8820		-0.3139534884		-0.4514925373						16		472		21.7255609824		400.9730954026				-0.1717207526

		Nov '05		17		690		13710		0.4618644068		0.5544217687						17		690		26.2678510731		484.8068854424				0.2090758482

		Dec '05		18		268		5435		-0.6115942029		-0.6035740336						18		268		16.3707055437		302.1423695856				-0.376777891

		Feb '06		20		335		6065		0.25		0.1159153634						20		335		18.3030052177		337.8054386382				0.1180339887

		Apr '06		22		522		7410		0.5582089552		0.2217642209						22		522		22.8473193176		421.6765843629				0.248282402

		May '06		23		545		7740		0.0440613027		0.044534413						23		545		23.3452350599		430.8662580651				0.02179318

		Jun '06		24		496		8106		-0.0899082569		0.0472868217						24		496		22.2710574513		411.0409324472				-0.0460127133

		Jul '06		25		686		14005		0.3830645161		0.7277325438						25		686		26.1916017074		483.3996055928				0.1760376338

		Sep '06		27		721		14050		0.0510204082		0.0032131382						27		721		26.8514431642		495.5778260592				0.0251928639

		Oct '06		28		782		16950		0.0846047157		0.206405694						28		782		27.9642629082		516.1163418539				0.041443573

		Nov '06		29		820		18205		0.0485933504		0.0740412979						29		820		28.6356421266		528.5075065093				0.0240084718

		Dec '06		30		597		9862		-0.2719512195		-0.4582806921						30		597		24.4335834457		450.9531235558				-0.1467422544

		Feb '07		32		938		14427		0.5711892797		0.4628878524						32		938		30.6267856622		565.2566145087				0.2534708931

		Apr '07		34		1076		16315		0.1471215352		0.1308657379						34		1076		32.8024389337		605.411086354				0.0710375975

		May '07		35		1149		17325		0.0678438662		0.0619062213						35		1149		33.8969025134		625.6108155896				0.0333653111

		Jun '07		36		818		12030		-0.2880765883		-0.3056277056						36		818		28.6006992922		527.8625916791				-0.1562444598

		Jul '07		37		1055		14395		0.2897310513		0.1965918537						37		1055		32.4807635378		599.4741543084				0.1356632649

		Sep '07		39		790		9550		-0.2511848341		-0.3365751997						39		790		28.1069386451		518.749605589				-0.1346589309

						17992		375570		2.5357341836		1.5796311768								17992		719.7950254711						0.7754417137

				Column1				X		Column1				Y				Column1				DX		Column1				DY

				Mean		xm		599.7333333333		Mean		ym		12519				Mean				0.0874391098		Mean				0.0544700406

				Standard Deviation				248.3240282142		Standard Deviation				4775.9689610844				Standard Deviation				0.3838649787		Standard Deviation				0.3719835008

				CORRELATION X,Y						COVARIANCE X,Y								CORRELATION DX,DY						COVARIANCE DX,DY

						X		Y				X		Y						DX		DY				DX		DY

				X		1				X		59609.3288888889						DX		1				DX		0.1422712073

				Y		0.5320820045		1		Y		610008.033333333		22049550.2				DY		0.7702460859		1		DY		0.1061919761		0.1336002861

				SUMMARY OUTPUT

				Regression Statistics

				Multiple R				0.4109889877

				R Square				0.168911948

				Adjusted R Square				0.1331976623

				Standard Error				228.7674049287

				Observations				29

				ANOVA

						df		SS		MS		F		Significance F

				Regression		1		297823.974036616		297823.974036616		5.6907743189		0.024333434

				Residual		28		1465366.71561856		52334.5255578056

				Total		29		1763190.68965517

						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

				Intercept		0

				14799		0.0460654002		0.0031895812		14.4424603595		0		0.0395318319		0.0525989684		0.0395318319		0.0525989684

				RESIDUAL OUTPUT										PROBABILITY OUTPUT

				Observation		Predicted 444		Residuals		Standard Residuals				Percentile		444

				1		508.5620179196		-141.5620179196		-0.6297563892				1.724137931		268

				2		707.103892669		-273.103892669		-1.2149369149				5.1724137931		301

				3		1355.935054118		-642.935054118		-2.8601772149				8.6206896552		311

				4		612.9001493134		-221.9001493134		-0.9871506414				12.0689655172		335

				5		594.243662243		-293.243662243		-1.3045312054				15.5172413793		337

				6		506.2587479109		-3.2587479109		-0.0144969487				18.9655172414		353

				7		336.738075271		-25.738075271		-0.1144990555				22.4137931034		367

				8		409.5214075457		-56.5214075457		-0.2514425695				25.8620689655		390

				9		425.8746246075		-35.8746246075		-0.1595927664				29.3103448276		391

				10		544.7694224562		-207.7694224562		-0.9242883309				32.7586206897		434

				11		740.7316347959		-52.7316347959		-0.2345832902				36.2068965517		472

				12		406.2968295336		65.7031704664		0.2922887933				39.6551724138		496

				13		631.5566363838		58.4433636162		0.2599926321				43.1034482759		503

				14		250.365449945		17.634550055		0.0784495074				46.5517241379		522

				15		279.3866520545		55.6133479455		0.2474029525				50		545

				16		341.3446152884		180.6553847116		0.8036681338				53.4482758621		597

				17		356.5461973458		188.4538026542		0.838360374				56.8965517241		686

				18		373.4061338094		122.5938661906		0.5453741875				60.3448275862		688

				19		645.1459294351		40.8540705649		0.1817444562				63.7931034483		690

				20		647.2188724429		73.7811275571		0.3282245984				67.2413793103		713

				21		780.8085329472		1.1914670528		0.0053003906				70.6896551724		721

				22		838.6206101654		-18.6206101654		-0.0828361194				74.1379310345		782

				23		454.2969765147		142.7030234853		0.6348322955				77.5862068966		790

				24		664.5855283085		273.4144716915		1.2163185646				81.0344827586		818

				25		751.5570038368		324.4429961632		1.4433253549				84.4827586207		820

				26		798.0830580124		350.9169419876		1.5610980229				87.9310344828		938

				27		554.1667640917		263.8332359083		1.1736952357				91.3793103448		1055

				28		663.1114355029		391.8885644971		1.7433654236				94.8275862069		1076

				29		439.9245716605		350.0754283395		1.5573544439				98.275862069		1149



Γραφική Παράσταση
 X Lots- Y Trades

Ευθεία Παλινδρόμησης   
Y^=6180,48+10,98X
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Residuals
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Sample Percentile

444

Normal Probability Plot
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statist.funct.

		

		3																3

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711		11374												4		22		57

		5		5386		4488.3333333333												5		42		27.3333333333

		6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111

		7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889

		8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222

		9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333

		10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778

		11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778

		12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222

		13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889

		14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667

		15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		79		37		29		45		2		47

		16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444

		17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889

		18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778

		19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556

		20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333

		21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667

		22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333

		23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222

		24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25

		25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778

		26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		165		126.6666666667		92		161.3333333333		8.6666666667		170

		27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222

		28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667

		29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667

		30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111

				194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222

				6498.7666666667																69.6666666667

		4																4																24368

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F				4013

		1		24368														1		111														5741

		2		4013														2		27														3711		4712.75				9458.25

		3		5741														3		33														5386		4584				4712.75

		4		3711														4		22														3498		4165.5				4584

		5		5386		9458.25												5		42		48.25												4067		3898		897.5540112578		4165.5		2944.1996524947

		6		3498		4712.75												6		29		31												2641		3475.75		839.3596982969		3898		897.5540112578

		7		4067		4584												7		30		31.5												3697		3622.5		680.5529117012		3475.75		839.3596982969

		8		2641		4165.5		5730.125		2600.875		-312.925		2287.95				8		24		30.75		35.375		26.125		-0.925		25.2				4085		3637		721.2923839366		3622.5		680.5529117012

		9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525				9		30		31.25		31.125		31.375		0.025		31.4				4125		4330.25		647.2085975557		3637		721.2923839366

		10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675				10		24		28.25		30.4375		26.0625		-0.4375		25.625				5414		4911.25		845.2971925601		4330.25		647.2085975557

		11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975				11		26		27		29.3125		24.6875		-0.4625		24.225				6021		4920.25		905.9530461757		4911.25		845.2971925601

		12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425				12		32		26		28.125		23.875		-0.425		23.45				4121		5442		953.6455955306		4920.25		905.9530461757

		13		6021		4330.25		3766.375		4894.125		112.775		5006.9				13		41		28		27.3125		28.6875		0.1375		28.825				6212		4728.5		1338.4354555786		5442		953.6455955306

		14		4121		4911.25		4125.25		5697.25		157.2		5854.45				14		38		30.75		27.9375		33.5625		0.5625		34.125				2560		4800.5		1432.625654393		4728.5		1338.4354555786

		15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925				15		79		34.25		29.75		38.75		0.9		39.65				6309		4576		1533.0911176444		4800.5		1432.625654393

		16		2560		5442		4900.9375		5983.0625		108.2125		6091.275				16		71		47.5		35.125		59.875		2.475		62.35				3223		5346		2468.7795314689		4576		1533.0911176444

		17		6309		4728.5		5000.5		4456.5		-54.4		4402.1				17		130		57.25		42.4375		72.0625		2.9625		75.025				9292		5820.75		2320.1002301894		5346		2468.7795314689

		18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725				18		45		79.5		54.625		104.375		4.975		109.35				4459		5485.5		2209.2812356341		5820.75		2320.1002301894

		19		9292		4576		4886.75		4265.25		-62.15		4203.1				19		151		81.25		66.375		96.125		2.975		99.1				4968		5455		2410.1038002802		5485.5		2209.2812356341

		20		4459		5346		4862.75		5829.25		96.65		5925.9				20		81		99.25		79.3125		119.1875		3.9875		123.175				3101		5932		2975.538157733		5455		2410.1038002802

		21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675				21		85		101.75		90.4375		113.0625		2.2625		115.325				11200		7147		3093.4822712438		5932		2975.538157733

		22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625				22		41		90.5		93.1875		87.8125		-0.5375		87.275				9319		8414.5		3187.7294525257		7147		3093.4822712438

		23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825				23		176		89.5		95.25		83.75		-1.15		82.6				10038		12678.5		4770.5639734732		8414.5		3187.7294525257

		24		9319		5932		5673.3125		6190.6875		51.7375		6242.425				24		102		95.75		94.375		97.125		0.275		97.4				20157		11749.75		4513.0198055875		12678.5		4770.5639734732

		25		10038		7147		6004.875		8289.125		228.425		8517.55				25		102		101		94.1875		107.8125		1.3625		109.175				7485		10791.25		5121.2326671662		11749.75		4513.0198055875

		26		20157		8414.5		6737.125		10091.875		335.475		10427.35				26		165		105.25		97.875		112.625		1.475		114.1				5485		10423.25		5141.0534289555		10791.25		5121.2326671662

		27		7485		12678.5		8543		16814		827.1		17641.1				27		88		136.25		109.5625		162.9375		5.3375		168.275				8566		5809.25		4082.6301954133		10423.25		5141.0534289555

		28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525				28		77		114.25		114.1875		114.3125		0.0125		114.325				1701						5809.25		4082.6301954133

		29		8566		10791.25		10908.5		10674		-23.45		10650.55				29		142		108		115.9375		100.0625		-1.5875		98.475

		30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325				30		46		118		119.125		116.875		-0.225		116.65

				194963		5809.25		9693.375		1925.125		-776.825		1148.3						2090		88.25		107.125		69.375		-3.775		65.6

				6498.7666666667																69.6666666667

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1						24368		156.1025304087

		1		Jul '04		444		14799		214700000																						4013		63.3482438588

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128				5741		75.7693869581

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078				3711		60.9179776421

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2		5386		73.3893725276

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode						3498		59.1438923305

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1		4067		63.773035054

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681				2641		51.3906606301

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383				3697		60.8029604542

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014				4085		63.9140047251

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000				4125		64.2261628933

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435				5414		73.5798885566

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435				6021		77.5951029383

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174				4121		64.1950153828

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39				6212		78.816241981

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875				2560		50.5964425627

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738																6309		79.4292137692

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y												3223		56.7714717089

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2								9292		96.3950206183

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1										4459		66.7757440992

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1								4968		70.4840407468

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y												3101		55.6866231693

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2								11200		105.8300524426

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575										9319		96.5349677578

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331								10038		100.1898198421

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z												20157		141.9753499732

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2								7485		86.5158944934

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331										5485		74.0607858451

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15								8566		92.5526876973

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642																1701		41.2431812546

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s
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4class MA TRADES

		

										Trades				Lots										SUMMARY OUTPUT

										Mean		69.6666666667		Mean		6498.7666666667

				Trades		Lots				Standard Error		8.4987265217		Standard Error		898.1959193945								Regression Statistics

		Jul '04		111		24368				Median		45.5		Median		5177								Multiple R		0.6785548253

		Aug '04		27		4013				Mode		30		Mode										R Square		0.4604366509

		Sep '04		33		5741				Standard Deviation		46.54944226		Standard Deviation		4919.6216611144								Adjusted R Square		0.4411665313

		Oct '04		22		3711				Sample Variance		2166.8505747126		Sample Variance		24202677.2885057								Standard Error		3677.6712878539

		Nov '04		42		5386				Kurtosis		-0.3010563031		Kurtosis		6.7422308436								Observations		30

		Dec '04		29		3498				Skewness		0.9056963795		Skewness		2.4807814926

		Jan '05		30		4067				Range		154		Range		22667								ANOVA

		Feb '05		24		2641				Minimum		22		Minimum		1701										df		SS		MS		F		Significance F

		Mar '05		30		3697				Maximum		176		Maximum		24368								Regression		1		323170190.524519		323170190.524519		23.8938138517		0.0000376575

		Apr '05		24		4085				Sum		2090		Sum		194963								Residual		28		378707450.842147		13525266.1015053

		May '05		26		4125				Count		30		Count		30								Total		29		701877641.366667

		Jun '05		32		5414

		Jul '05		41		6021				COVARIANCE		Column 1		Column 2												Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		Aug '05		38		4121				Column 1		2094.6222222222												Intercept		1502.7118154427		1222.901328722		1.2288087192		0.2293714331		-1002.2908130291		4007.7144439145		-1002.2908130291		4007.7144439145

		Sep '05		79		6212				Column 2		150213.122222222		23395921.3788889										X Variable 1		71.7137059984		14.6709902492		4.8881298931		0.0000376575		41.6615110475		101.7659009494		41.6615110475		101.7659009494

		Oct '05		71		2560

		Nov '05		130		6309				CORRELATION		Column 1		Column 2

		Dec '05		45		3223				Column 1		1

		Jan '06		151		9292				Column 2		0.6785548253		1										RESIDUAL OUTPUT										PROBABILITY OUTPUT

		Feb '06		81		4459

		Mar '06		85		4968				Anova: Two-Factor Without Replication														Observation		Predicted Y		Residuals		Standard Residuals				Percentile		Y

		Apr '06		41		3101																		1		9462.9331812684		14905.0668187316		4.1245920599				1.6666666667		1701

		May '06		176		11200				SUMMARY		Count		Sum		Average		Variance						2		3438.9818774003		574.0181225997		0.1588446814				5		2560

		Jun '06		102		9319				Trades		30		2090		69.6666666667		2166.8505747126						3		3869.2641133909		1871.7358866091		0.5179545365				8.3333333333		2641

		Jul '06		102		10038				Lots		30		194963		6498.7666666667		24202677.2885057						4		3080.4133474082		630.5866525918		0.1744985603				11.6666666667		3101

		Aug '06		165		20157				ANOVA														5		4514.6874673768		871.3125326232		0.2411132266				15		3223

		Sep '06		88		7485				Source of Variation		SS		df		MS		F		P-value		F crit		6		3582.4092893972		-84.4092893972		-0.0233580895				18.3333333333		3498

		Oct '06		77		5485				Rows		355476633.683333		29		12257814.9545977		1.0260136445		0.47267233		1.860811949		7		3654.1229953956		412.8770046044		0.1142530413				21.6666666667		3697

		Nov '06		142		8566				Columns		619999902.15		1		619999902.15		51.8957384783		0.0000000625		4.1829650854		8		3223.840759405		-582.840759405		-0.1612861182				25		3711

		Dec '06		46		1701				Error		346463846.35		29		11947029.1844828								9		3654.1229953956		42.8770046044		0.011865103				28.3333333333		4013

										Total		1321940382.18333		59										10		3223.840759405		861.159240595		0.2383035654				31.6666666667		4067

																								11		3367.2681714019		757.7318285981		0.209682702				35		4085

										F-Test Two-Sample for Variances														12		3797.5504073925		1616.4495926075		0.4473106519				38.3333333333		4121

																								13		4442.9737613783		1578.0262386217		0.4366779816				41.6666666667		4125

												Variable 1		Variable 2										14		4227.832643383		-106.8326433831		-0.0295631732				45		4459

										Mean		69.6666666667		6498.7666666667										15		7168.0945893187		-956.0945893187		-0.2645744699				48.3333333333		4968

										Variance		2166.8505747126		24202677.2885057										16		6594.3849413312		-4034.3849413312		-1.1164117745				51.6666666667		5386

										Observations		30		30										17		10825.4935952386		-4516.4935952386		-1.2498228856				55		5414

										df		29		29										18		4729.8285853721		-1506.8285853721		-0.416975871				58.3333333333		5485

										F		0.0000895294												19		12331.4814212056		-3039.4814212056		-0.8410979359				61.6666666667		5741

										P(F<=f) one-tail		0												20		7311.5220013155		-2852.5220013155		-0.789361748				65		6021

										F Critical one-tail		0.5373994583												21		7598.3768253093		-2630.3768253093		-0.7278888113				68.3333333333		6212

																								22		4442.9737613783		-1341.9737613783		-0.3713565587				71.6666666667		6309

																								23		14124.3240711664		-2924.3240711664		-0.8092311153				75		7485

																								24		8817.5098272826		501.4901727174		0.1387744456				78.3333333333		8566

																								25		8817.5098272826		1220.4901727174		0.3377391149				81.6666666667		9292

																								26		13335.4733051836		6821.5266948164		1.8876812284				85		9319

																								27		7813.5179433045		-328.5179433045		-0.0909088511				88.3333333333		10038

																								28		7024.6671773218		-1539.6671773218		-0.4260631027				91.6666666667		11200

																								29		11686.0580672198		-3120.0580672198		-0.8633954404				95		20157

																								30		4801.5422913705		-3100.5422913705		-0.8579949538				98.3333333333		24368
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TRAPEZES

												OIKONOMIKOS ELEGXOS						[Econometry page 43-46]																t-Test: Paired Two Sample for Means

				Τιμή		Ζήτηση																				Column1		X		Column1		Y

				X		Y		XY		X^2		Y^2		Y^		Point		Column1		Rank		Percent														Variable 1		Variable 2

				2		20		40		4		400		18.9677419355		5		10		1		100.00%				Mean		5.6		Mean		13.2		Mean		5.6		13.2

				4		15		60		16		225		15.7634408602		4		7		2		75.00%				Standard Error		1.3638181697		Standard Error		2.2226110771		Variance		9.3		24.7

				5		14		70		25		196		14.1612903226		3		5		3		50.00%				Median		5		Median		14		Observations		5		5

				7		10		70		49		100		10.9569892473		2		4		4		25.00%				Mode				Mode				Pearson Correlation		-0.9830968793

				10		7		70		100		49		6.1505376344		1		2		5		.00%				Standard Deviation		3.0495901364		Standard Deviation		4.9699094559		Hypothesized Mean Difference		0

				28		66		310		194		970		66		1		0								Sample Variance		9.3		Sample Variance		24.7		df		4

		m		5.6		13.2								13.2												Kurtosis		-0.0034686091		Kurtosis		-0.3545378551		t Stat		-2.1275915416

		s		3.0495901364		4.9699094559																				Skewness		0.5429955845		Skewness		0.1686261465		P(T<=t) one-tail		0.0502398874

						Y^=22,1720430107527+-1,60215053763441*X																				Range		8		Range		13		t Critical one-tail		2.131846486

				-1.6021505376		b				b=(nSXY-SxSx)/(nSX^2-(SX)^2)																Minimum		2		Minimum		7		P(T<=t) two-tail		0.1004797749

				22.1720430108		a				a=my-b.mx																Maximum		10		Maximum		20		t Critical two-tail		2.7764508559

																										Sum		28		Sum		66

				1.1039426523		S^2				s^2=(SY^2-aSY-bSXY)/3																Count		5		Count		5

				1.0506867527		S																				CORRELATION X,Y

																												X		Y

				0.9664794741		R^2		R^2=(n*SXY-SX.SY)^2/[nSX^2-(SX)^2].[nSY^2-(SY)^2]														cov(X,Y)				X		1

				0.9830968793		|r|=R														9.3		V(X)				Y		-0.9830968793		1

																										COVARIANCE X,Y

																												X		Y

				ELEGXOS  b																						X		7.44

																										Y		-11.92		19.76

				H0: b=0

				H1: b=/0				t=|b|/Sb								X		Y		XY		X^2				SUMMARY OUTPUT

								Sb=S/(RootS(Xi-X)^2)								2		8		16		4

								Sb=S/Root(SX^2-(SX)^2/T)								4		6		24		16				Regression Statistics

						0.1722668794		Sb		6.0991802728		ROOT(SX^2-(SX)^2/n)				5		4		20		25				Multiple R				65535

						9.3003979806		t=|b|/Sb		1.7320508076		ROOT(n-2)				7		4		28		49				R Square				-1.5518235229

								t n-2, p%		0.183086116		ROOT(1-r^2)						22		88		94				Adjusted R Square				-1.8018235229

						3.1824492908		t 3, 0,05																		Standard Error				4.8715458289

						Rejected														0		0				Observations				5

														F-Test Two-Sample for Variances												ANOVA

				ELEGXOS ρ																								df		SS		MS		F		Significance F

																X		Y								Regression		1		-57.7278350515		-57.7278350515		-2.4324934839

				H0: ρ=ο										Mean		5.6		13.2								Residual		4		94.9278350515		23.7319587629

				Η1: ρ=/0				t=r.Root(h-2)/Root(1-r^2)						Variance		9.3		24.7								Total		5		37.2

						9.3003979806		t						Observations		5		5

								t n-2, p%						df		4		4										Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%
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																				Skewness characterizes the degree of asymmetry of a distribution around its mean. Positive skewness indicates a distribution with an asymmetric tail extending toward more positive values. Negative skewness indicates a distribution with an asymmetric tail
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						4				2.260776661		6				1.7638342074				If we assume alpha equals 0.05, we need to calculate the area under the standard normal curve that equals (1 - alpha), or 95 percent. This value is ± 1.96. The confidence interval is therefore:
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		34		1076		937.5		813.25		1061.75		24.85		1086.6		-138.5		937.5		220.8816849583		10.6		34		32.8024389337		30.3264413935		28.3574914053		32.2953913818		0.3937899976		32.6891813794		1068.5825792581				34		6.9810057407		6.8043792855		6.6787932263		6.9299653447		0.0251172118		6.9550825566		1048.4650920862

		35		1149		1057.25		895.0625		1219.4375		32.4375		1251.875		-91.75		1057.25		210.8420246891		102.875		35		33.8969025134		32.4186552655		29.7193469939		35.1179635372		0.5398616543		35.6578251915		1271.4804973889				35		7.0466472778		6.9516514424		6.7702238787		7.133079006		0.0362855127		7.1693645188		1299.0188383756

		36		818		1121		982		1260		27.8		1287.8		303		1121		202.4974536877		469.8		36		28.6006992922		33.4179227		31.1404950904		35.6953503096		0.4554855219		36.1508358316		1306.8829313203				36		6.7068623366		7.014386818		6.8638967101		7.164876926		0.0300980216		7.1949749475		1332.7169373389

		37		1055		1091		1051.6875		1130.3125		7.8625		1138.175		36		1091		235.9750052972		83.175		37		32.4807635378		32.9114011075		32.2686051167		33.5541970983		0.1285591982		33.6827562965		1134.5280717304				37		6.9612960459		6.9801649149		6.9376456152		7.0226842146		0.0085038599		7.0311880746		1131.3739686806

		38		1087		1024.5		1073.4375		975.5625		-9.7875		965.775		-62.5		1024.5		138.3788391518		-121.225		38		32.9696830437		31.9452010693		32.6732950356		31.2171071029		-0.1456187933		31.0714883097		965.4373857785				38		6.9911768871		6.9239528503		6.9675390064		6.8803666941		-0.0087172312		6.8716494629		964.5382244494

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825		237.25		1027.25		141.2562498617		190.825		39		28.1069386451		31.9870120967		32.5653842434		31.4086399501		-0.1156744293		31.2929655208		979.2496910855				39		6.6720329455		6.9264956369		6.961250055		6.8917412187		-0.0069508836		6.8847903351		977.2967433914

				937.5		937.5		1020.0625		854.9375		-16.5125		838.425		0		937.5		158.7337097941						932.6623508307		30.5395211297		31.8457838508		29.2332584086		-0.2612525442		28.9720058644		839.3771238042						927.8239945693		6.8328420538		6.915863864		6.7498202436		-0.016604362		6.7332158816		839.8437658901

																1207148.0625						1459702.2825

																																												2517.6458896943				2797.9863454

																																												839.2152965648				932.6621151333
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		COUNTRIES		V(Ri)		Betas βiw		Var(Rw)biw^2/Var(R1)		FR-SYS-Risk				Marjet share		COUNTRIES		effect.syst.risk

		Australia		0.002098		0.225435		0.0350029825		0.036037		-2.95		0.01173617		Australia		3.0705925		INTEGRATED		INTEGRATED		2.9824876812		2.87

		Austria		0.005329		0.982327		0.2616581636		0.268177		-2.49		0.00093533		Austria		286.72045		INTEGRATED		INTEGRATED		279.7495682035		2.43

		Canada		0.461569		-2.383616		0.0177870448		0.017775		0.07		0.02459529		Canada		0.7226888		SEGMENTED		SEGMENTED		0.7231890645		-0.07

		Denmark		0.002002		0.053009		0.0020281637		0.020268		-899.33		0.00349419		Denmark		5.8003783		INTEGRATED		SEGMENTED		0.5804388599		89.99

		Finland		0.012182		-0.181154		0.0038926478		0.003879		0.35		0.00917461		Finland		0.422182		SEGMENTED		SEGMENTED		0.4242848219		-0.50

		France		0.00358		0.261035		0.0275031416		0.032376		-17.72		0.04520007		France		0.7162721		SEGMENTED		SEGMENTED		0.6084756417		15.05

		Germany		0.03037		-0.003925		0.000000733		0.00001		-1264.26		0.03968874		Germany		0.000252		SEGMENTED		SEGMENTED		0.0000184686		92.67

		Ireland		0.003305		0.0884		0.0034166533		0.003414		0.08		0.00255842		Ireland		1.3345285		INTEGRATED		INTEGRATED		1.3354544262		-0.07

		Italy		0.003802		0.88149		0.2953184051		0.306968		-3.94		0.02400748		Italy		12.786325		INTEGRATED		INTEGRATED		12.3010997015		3.79

		Japan		0.005064		0.704412		0.1415883894		0.14149		0.07		0.10006445		Japan		1.4138494		INTEGRATED		INTEGRATED		1.4149719447		-0.08

		Netherlands		0.005437		0.613511		0.1000352868		0.099966		0.07		0.02001105		Netherlands		4.9955439		INTEGRATED		INTEGRATED		4.9990023936		-0.07

		New Zealand		0.043839		0.51866		0.0088669186		0.015562		-75.51		0.00057119		New Zealand		27.244178		INTEGRATED		INTEGRATED		15.5235885738		43.02

		Norway		0.004395		0.626244		0.1289425111		0.130103		-0.90		0.00206659		Norway		62.955184		INTEGRATED		INTEGRATED		62.3938522292		0.89

		Spain		0.004319		0.193531		0.0125309998		0.012843		-2.49		0.01575439		Spain		0.8152149		SEGMENTED		SEGMENTED		0.7953973362		2.43

		Sweden		0.008513		0.629896		0.0673477226		0.100998		-49.96		0.01029089		Sweden		9.8143517		INTEGRATED		INTEGRATED		6.5444021498		33.32

		Switzerland		0.008135		-0.006611		0.0000077633		0.000776		-9895.79		0.02472754		Switzerland		0.0003137		SEGMENTED		SEGMENTED		0.0003139523		-0.08

		UK		0.003112		0.258427		0.0310101617		0.03159		-1.87		0.08219266		UK		0.3843351		SEGMENTED		SEGMENTED		0.377286265		1.83

		USA		0.450588		-1.841393		0.0108737965		0.010866		0.07		0.47966079		USA		0.0226541		SEGMENTED		SEGMENTED		0.0226697632		-0.07

		Venezuela		1.208448		4.337678		0.0224985484		0.029314		-30.29		0.00060346		Venezuela		48.577659		INTEGRATED		INTEGRATED		37.2825845078		23.25

		WORLD		0.001445												WORLD

		ΣΗΜΕΙΩΣΕΙΣ

										http://en.wikipedia.org/wiki/Modern_portfolio_theory

		Τα A,B,C,E,G είναι αντιγραφή του πίνακα του βιβλίου

		Στο D έκανα τη διαίρεση B21/Bi i=2,3,…20

		Τα κίτρινα δείχνουν το που υπάρχει σημαντική διαφορά μεταξύ των στηλών Ε βιβλίου και D συνάρτητης

		Στη στήλη F είναι τα ποσοστά διαφορών μεταξύ D, E

		Στη στήλη Κ είναι οι διαιρέσεις που υποτίθεται ότι δίνουν τη στήλη G του βιβλίου

		Στη στήλη L είναι οι ποσοστιαίες διαφορές των στηλών Η και Κ

		Τα κίτρινα είναι εκεί που έχουμε αξιόλογες διαφορές

		Στη στήλη Ι είναι οι χαρακτηρισμοί με βάση τη στήλη Η του βιβλίου

		Στη στήλη J είναι οι χαρακτηρισμοί με βάση τα αποτελέσματα στην Κ στήλη της συνάρτησης

				Et-1(ri,t)=λw*βiw+λd*βid

		3.0705925		0.225435

		286.72045		0.982327

		0.7226888		-2.383616

		5.8003783		0.053009

		0.422182		-0.181154

		0.7162721		0.261035

		0.000252		-0.003925

		1.3345285		0.0884

		12.786325		0.88149

		1.4138494		0.704412

		4.9955439		0.613511

		27.244178		0.51866

		62.955184		0.626244

		0.8152149		0.193531

		9.8143517		0.629896

		0.0003137		-0.006611

		0.3843351		0.258427

		0.0226541		-1.841393

		48.577659		4.337678





		

		4

		I		Xi		S'		S''		a		b		F								X		Y

		1		444														1		Jul '04		444		14799

		2		367														2		Aug '04		367		11040

		3		434														3		Sep '04		434		15350

		4		713														4		Oct '04		713		29435

		5		391		489.5												5		Nov '04		391		13305

		6		301		476.25												6		Dec '04		301		12900

		7		573		459.75												7		Jan '05		573		18190

		8		503		494.5		480		509		2.9		511.9				8		Feb '05		503		10990

		9		517		442		468.125		415.875		-5.225		410.65				9		Mar '05		517		12207

		10		311		473.5		467.4375		479.5625		1.2125		480.775				10		Apr '05		311		7310

		11		353		476		471.5		480.5		0.9		481.4				11		May '05		353		8890

		12		390		421		453.125		388.875		-6.425		382.45				12		Jun '05		390		9245

		13		337		392.75		440.8125		344.6875		-9.6125		335.075				13		Jul '05		337		11826

		14		561		347.75		409.375		286.125		-12.325		273.8				14		Aug '05		561		13290

		15		688		410.25		392.9375		427.5625		3.4625		431.025				15		Sep '05		688		16080

		16		472		494		411.1875		576.8125		16.5625		593.375				16		Oct '05		472		8820

		17		690		514.5		441.625		587.375		14.575		601.95				17		Nov '05		690		13710

		18		268		602.75		505.375		700.125		19.475		719.6				18		Dec '05		268		5435

		19		809		529.5		535.1875		523.8125		-1.1375		522.675				19		Jan '06		809		17005

		20		335		559.75		551.625		567.875		1.625		569.5				20		Feb '06		335		6065

		21		503		525.5		554.375		496.625		-5.775		490.85				21		Mar '06		503		8105

		22		522		478.75		523.375		434.125		-8.925		425.2				22		Apr '06		522		7410

		23		545		542.25		526.5625		557.9375		3.1375		561.075				23		May '06		545		7740

		24		496		476.25		505.6875		446.8125		-5.8875		440.925				24		Jun '06		496		8106

		25		686		516.5		503.4375		529.5625		2.6125		532.175				25		Jul '06		686		14005

		26		983		562.25		524.3125		600.1875		7.5875		607.775				26		Aug '06		983		21320

		27		721		677.5		558.125		796.875		23.875		820.75				27		Sep '06		721		14050

		28		782		721.5		619.4375		823.5625		20.4125		843.975				28		Oct '06		782		16950

		29		820		793		688.5625		897.4375		20.8875		918.325				29		Nov '06		820		18205

		30		597		826.5		754.625		898.375		14.375		912.75				30		Dec '06		597		9862

		31		894		730		767.75		692.25		-7.55		684.7				31		Jan '07		894		15480

		32		938		773.25		780.6875		765.8125		-1.4875		764.325				32		Feb '07		938		14427

		33		1321		812.25		785.5		839		5.35		844.35				33		Mar '07		1321		21367

		34		1076		937.5		813.25		1061.75		24.85		1086.6				34		Apr '07		1076		16315

		35		1149		1057.25		895.0625		1219.4375		32.4375		1251.875				35		May '07		1149		17325

		36		818		1121		982		1260		27.8		1287.8				36		Jun '07		818		12030

		37		1055		1091		1051.6875		1130.3125		7.8625		1138.175				37		Jul '07		1055		14395

		38		1087		1024.5		1073.4375		975.5625		-9.7875		965.775				38		Aug '07		1087		15640

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825				39		Sep '07		790		9550

				937.5		937.5		1020.0625		854.9375		-16.5125		838.425				40				1004.8879892038		17214.1515162054

																						662.898041388		13746.6909581646





		4				trades												4		lots

						T		S'		S''		a		b		F				L		S'		S''		a		b		F

		1		Jul '04		444												1		14,799

		2		Aug '04		367												2		11,040

		3		Sep '04		434												3		15,350

		4		Oct '04		713												4		29,435

		5		Nov '04		391		489.5										5		13,305		17656

		6		Dec '04		301		476.25										6		12,900		17282.5

		7		Jan '05		573		459.75										7		18,190		17747.5

		8		Feb '05		503		494.5		480		509		2.9		511.9		8		10,990		18457.5		17785.875		19129.125		134.325		19263.45

		9		Mar '05		517		442		468.125		415.875		-5.225		410.65		9		12,207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		Apr '05		311		473.5		467.4375		479.5625		1.2125		480.775		10		7,310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		May '05		353		476		471.5		480.5		0.9		481.4		11		8,890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		Jun '05		390		421		453.125		388.875		-6.425		382.45		12		9,245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		Jul '05		337		392.75		440.8125		344.6875		-9.6125		335.075		13		11,826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		Aug '05		561		347.75		409.375		286.125		-12.325		273.8		14		13,290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		Sep '05		688		410.25		392.9375		427.5625		3.4625		431.025		15		16,080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		Oct '05		472		494		411.1875		576.8125		16.5625		593.375		16		8,820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		Nov '05		690		514.5		441.625		587.375		14.575		601.95		17		13,710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		Dec '05		268		602.75		505.375		700.125		19.475		719.6		18		5,435		12975		12225.5		13724.5		149.9		13874.4

		19		Jan '06		809		529.5		535.1875		523.8125		-1.1375		522.675		19		17,005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		Feb '06		335		559.75		551.625		567.875		1.625		569.5		20		6,065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		Mar '06		503		525.5		554.375		496.625		-5.775		490.85		21		8,105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		Apr '06		522		478.75		523.375		434.125		-8.925		425.2		22		7,410		9152.5		10490		7815		-267.5		7547.5

		23		May '06		545		542.25		526.5625		557.9375		3.1375		561.075		23		7,740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		Jun '06		496		476.25		505.6875		446.8125		-5.8875		440.925		24		8,106		7330		9170.625		5489.375		-368.125		5121.25

		25		Jul '06		686		516.5		503.4375		529.5625		2.6125		532.175		25		14,005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		Aug '06		983		562.25		524.3125		600.1875		7.5875		607.775		26		21,320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		Sep '06		721		677.5		558.125		796.875		23.875		820.75		27		14,050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		Oct '06		782		721.5		619.4375		823.5625		20.4125		843.975		28		16,950		14370.25		11079.625		17660.875		658.125		18319

		29		Nov '06		820		793		688.5625		897.4375		20.8875		918.325		29		18,205		16581.25		13264.875		19897.625		663.275		20560.9

		30		Dec '06		597		826.5		754.625		898.375		14.375		912.75		30		9,862		17631.25		15343.875		19918.625		457.475		20376.1

		31		Jan '07		894		730		767.75		692.25		-7.55		684.7		31		15,480		14766.75		15837.375		13696.125		-214.125		13482

		32		Feb '07		938		773.25		780.6875		765.8125		-1.4875		764.325		32		14,427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		Mar '07		1,321		812.25		785.5		839		5.35		844.35		33		21,367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		Apr '07		1,076		937.5		813.25		1061.75		24.85		1086.6		34		16,315		15284		14917.125		15650.875		73.375		15724.25

		35		May '07		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875		35		17,325		16897.25		15449.75		18344.75		289.5		18634.25

		36		Jun '07		818		1121		982		1260		27.8		1287.8		36		12,030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		Jul '07		1,055		1091		1051.6875		1130.3125		7.8625		1138.175		37		14,395		16759.25		16574.75		16943.75		36.9		16980.65

		38		Aug '07		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775		38		15,640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		Sep '07		790		1027.25		1065.9375		988.5625		-7.7375		980.825		39		9,550		14847.5		15995.375		13699.625		-229.575		13470.05

								937.5		1020.0625		854.9375		-16.5125		838.425						12903.75		14881.6875		10925.8125		-395.5875		10530.225
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				Trades																Trades

				TANKERS																LOTS

		4																4

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		444														1		14,799

		2		367														2		11,040

		3		434														3		15,350

		4		713														4		29,435

		5		391		489.5												5		13,305		17656

		6		301		476.25												6		12,900		17282.5

		7		573		459.75												7		18,190		17747.5

		8		503		494.5		480		509		2.9		511.9				8		10,990		18457.5		17785.875		19129.125		134.325		19263.45

		9		517		442		468.125		415.875		-5.225		410.65				9		12,207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		311		473.5		467.4375		479.5625		1.2125		480.775				10		7,310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		353		476		471.5		480.5		0.9		481.4				11		8,890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		390		421		453.125		388.875		-6.425		382.45				12		9,245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		337		392.75		440.8125		344.6875		-9.6125		335.075				13		11,826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		561		347.75		409.375		286.125		-12.325		273.8				14		13,290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		688		410.25		392.9375		427.5625		3.4625		431.025				15		16,080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		472		494		411.1875		576.8125		16.5625		593.375				16		8,820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		690		514.5		441.625		587.375		14.575		601.95				17		13,710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		268		602.75		505.375		700.125		19.475		719.6				18		5,435		12975		12225.5		13724.5		149.9		13874.4

		19		809		529.5		535.1875		523.8125		-1.1375		522.675				19		17,005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		335		559.75		551.625		567.875		1.625		569.5				20		6,065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		503		525.5		554.375		496.625		-5.775		490.85				21		8,105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		522		478.75		523.375		434.125		-8.925		425.2				22		7,410		9152.5		10490		7815		-267.5		7547.5

		23		545		542.25		526.5625		557.9375		3.1375		561.075				23		7,740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		496		476.25		505.6875		446.8125		-5.8875		440.925				24		8,106		7330		9170.625		5489.375		-368.125		5121.25

		25		686		516.5		503.4375		529.5625		2.6125		532.175				25		14,005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		983		562.25		524.3125		600.1875		7.5875		607.775				26		21,320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		721		677.5		558.125		796.875		23.875		820.75				27		14,050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		782		721.5		619.4375		823.5625		20.4125		843.975				28		16,950		14370.25		11079.625		17660.875		658.125		18319

		29		820		793		688.5625		897.4375		20.8875		918.325				29		18,205		16581.25		13264.875		19897.625		663.275		20560.9

		30		597		826.5		754.625		898.375		14.375		912.75				30		9,862		17631.25		15343.875		19918.625		457.475		20376.1

		31		894		730		767.75		692.25		-7.55		684.7				31		15,480		14766.75		15837.375		13696.125		-214.125		13482

		32		938		773.25		780.6875		765.8125		-1.4875		764.325				32		14,427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		1,321		812.25		785.5		839		5.35		844.35				33		21,367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		1,076		937.5		813.25		1061.75		24.85		1086.6				34		16,315		15284		14917.125		15650.875		73.375		15724.25

		35		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875				35		17,325		16897.25		15449.75		18344.75		289.5		18634.25

		36		818		1121		982		1260		27.8		1287.8				36		12,030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		1,055		1091		1051.6875		1130.3125		7.8625		1138.175				37		14,395		16759.25		16574.75		16943.75		36.9		16980.65

		38		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775				38		15,640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825				39		9,550		14847.5		15995.375		13699.625		-229.575		13470.05

						937.5		1020.0625		854.9375		-16.5125		838.425								12903.75		14881.6875		10925.8125		-395.5875		10530.225





								C*C				C*E				C*G				C*I

				T		Tt-Tm		(Tt-Tm)^2		(Tt+1-Tm)				(Tt+2-Tm)				(Tt+3-Tm)				(Tt+4-Tm)				(Tt+5-Tm)				(Tt+6-Tm)				(Tt+7-Tm)				(Tt+8-Tm)				(Tt+9-Tm)				(Tt+10-Tm)				(Tt+11-Tm)				(Tt+12-Tm)				(Tt+13-Tm)				(Tt+14-Tm)				(Tt+15-Tm)				(Tt+16-Tm)				(Tt+17-Tm)				(Tt+18-Tm)				(Tt+19-Tm)				(Tt+20-Tm)				(Tt+21-Tm)				(Tt+22-Tm)				(Tt+23-Tm)				(Tt+24-Tm)				(Tt+25-Tm)				(Tt+26-Tm)				(Tt+27-Tm)				(Tt+28-Tm)				(Tt+29-Tm)				(Tt+30-Tm)				(Tt+31-Tm)				(Tt+32-Tm)				(Tt+33-Tm)				(Tt+34-Tm)				(Tt+35-Tm)				(Tt+36-Tm)				(Tt+37-Tm)

		1		444		-203		41,209		-280		56,840		-213		43,239		66		-13,398		-256		51,968		-346		70,238		-74		15,022		-144		29,232		-130		26,390		-336		68,208		-294		59,682		-257		52,171		-310		62,930		-86		17,458		41		-8,323		-175		35,525		-379		76,937		162		-32,886		-312		63,336		-144		29,232		-125		25,375		-102		20,706		-151		30,653		39		-7,917		336		-68,208		74		-15,022		135		-27,405		173		-35,119		-50		10,150		247		-50,141		291		-59,073		674		-136,822		429		-87,087		502		-101,906		171		-34,713		408		-82,824		440		-89,320		143		-29,029

		2		367		-280		78,400		-213		59,640		66		-18,480		-256		71,680		-346		96,880		-74		20,720		-144		40,320		-130		36,400		-336		94,080		-294		82,320		-257		71,960		-310		86,800		-86		24,080		41		-11,480		-175		49,000		-379		106,120		162		-45,360		-312		87,360		-144		40,320		-125		35,000		-102		28,560		-151		42,280		39		-10,920		336		-94,080		74		-20,720		135		-37,800		173		-48,440		-50		14,000		247		-69,160		291		-81,480		674		-188,720		429		-120,120		502		-140,560		171		-47,880		408		-114,240		440		-123,200		143		-40,040

		3		434		-213		45,369		66		-14,058		-256		54,528		-346		73,698		-74		15,762		-144		30,672		-130		27,690		-336		71,568		-294		62,622		-257		54,741		-310		66,030		-86		18,318		41		-8,733		-175		37,275		43		-9,159		162		-34,506		-312		66,456		-144		30,672		-125		26,625		-102		21,726		-151		32,163		39		-8,307		336		-71,568		74		-15,762		135		-28,755		173		-36,849		-50		10,650		247		-52,611		291		-61,983		674		-143,562		429		-91,377		502		-106,926		171		-36,423		408		-86,904		440		-93,720		143		-30,459

		4		713		66		4,356		-256		-16,896		-346		-22,836		-74		-4,884		-144		-9,504		-130		-8,580		-336		-22,176		-294		-19,404		-257		-16,962		-310		-20,460		-86		-5,676		41		2,706		-175		-11,550		43		2,838		-379		-25,014		-312		-20,592		-144		-9,504		-125		-8,250		-102		-6,732		-151		-9,966		39		2,574		336		22,176		74		4,884		135		8,910		173		11,418		-50		-3,300		247		16,302		291		19,206		674		44,484		429		28,314		502		33,132		171		11,286		408		26,928		440		29,040		143		9,438

		5		391		-256		65,536		-346		88,576		-74		18,944		-144		36,864		-130		33,280		-336		86,016		-294		75,264		-257		65,792		-310		79,360		-86		22,016		41		-10,496		-175		44,800		43		-11,008		-379		97,024		162		-41,472		-144		36,864		-125		32,000		-102		26,112		-151		38,656		39		-9,984		336		-86,016		74		-18,944		135		-34,560		173		-44,288		-50		12,800		247		-63,232		291		-74,496		674		-172,544		429		-109,824		502		-128,512		171		-43,776		408		-104,448		440		-112,640		143		-36,608

		6		301		-346		119,716		-74		25,604		-144		49,824		-130		44,980		-336		116,256		-294		101,724		-257		88,922		-310		107,260		-86		29,756		41		-14,186		-175		60,550		43		-14,878		-379		131,134		162		-56,052		-312		107,952		-125		43,250		-102		35,292		-151		52,246		39		-13,494		336		-116,256		74		-25,604		135		-46,710		173		-59,858		-50		17,300		247		-85,462		291		-100,686		674		-233,204		429		-148,434		502		-173,692		171		-59,166		408		-141,168		440		-152,240		143		-49,478

		7		573		-74		5,476		-144		10,656		-130		9,620		-336		24,864		-294		21,756		-257		19,018		-310		22,940		-86		6,364		41		-3,034		-175		12,950		43		-3,182		-379		28,046		162		-11,988		-312		23,088		-144		10,656		-102		7,548		-151		11,174		39		-2,886		336		-24,864		74		-5,476		135		-9,990		173		-12,802		-50		3,700		247		-18,278		291		-21,534		674		-49,876		429		-31,746		502		-37,148		171		-12,654		408		-30,192		440		-32,560		143		-10,582

		8		503		-144		20,736		-130		18,720		-336		48,384		-294		42,336		-257		37,008		-310		44,640		-86		12,384		41		-5,904		-175		25,200		43		-6,192		-379		54,576		162		-23,328		-312		44,928		-144		20,736		-125		18,000		-151		21,744		39		-5,616		336		-48,384		74		-10,656		135		-19,440		173		-24,912		-50		7,200		247		-35,568		291		-41,904		674		-97,056		429		-61,776		502		-72,288		171		-24,624		408		-58,752		440		-63,360		143		-20,592

		9		517		-130		16,900		-336		43,680		-294		38,220		-257		33,410		-310		40,300		-86		11,180		41		-5,330		-175		22,750		43		-5,590		-379		49,270		162		-21,060		-312		40,560		-144		18,720		-125		16,250		-102		13,260		39		-5,070		336		-43,680		74		-9,620		135		-17,550		173		-22,490		-50		6,500		247		-32,110		291		-37,830		674		-87,620		429		-55,770		502		-65,260		171		-22,230		408		-53,040		440		-57,200		143		-18,590

		10		311		-336		112,896		-294		98,784		-257		86,352		-310		104,160		-86		28,896		41		-13,776		-175		58,800		43		-14,448		-379		127,344		162		-54,432		-312		104,832		-144		48,384		-125		42,000		-102		34,272		-151		50,736		336		-112,896		74		-24,864		135		-45,360		173		-58,128		-50		16,800		247		-82,992		291		-97,776		674		-226,464		429		-144,144		502		-168,672		171		-57,456		408		-137,088		440		-147,840		143		-48,048

		11		353		-294		86,436		-257		75,558		-310		91,140		-86		25,284		41		-12,054		-175		51,450		43		-12,642		-379		111,426		162		-47,628		-312		91,728		-144		42,336		-125		36,750		-102		29,988		-151		44,394		39		-11,466		74		-21,756		135		-39,690		173		-50,862		-50		14,700		247		-72,618		291		-85,554		674		-198,156		429		-126,126		502		-147,588		171		-50,274		408		-119,952		440		-129,360		143		-42,042

		12		390		-257		66,049		-310		79,670		-86		22,102		41		-10,537		-175		44,975		43		-11,051		-379		97,403		162		-41,634		-312		80,184		-144		37,008		-125		32,125		-102		26,214		-151		38,807		39		-10,023		336		-86,352		135		-34,695		173		-44,461		-50		12,850		247		-63,479		291		-74,787		674		-173,218		429		-110,253		502		-129,014		171		-43,947		408		-104,856		440		-113,080		143		-36,751

		13		337		-310		96,100		-86		26,660		41		-12,710		-175		54,250		43		-13,330		-379		117,490		162		-50,220		-312		96,720		-144		44,640		-125		38,750		-102		31,620		-151		46,810		39		-12,090		336		-104,160		74		-22,940		173		-53,630		-50		15,500		247		-76,570		291		-90,210		674		-208,940		429		-132,990		502		-155,620		171		-53,010		408		-126,480		440		-136,400		143		-44,330				0

		14		561		-86		7,396		41		-3,526		-175		15,050		43		-3,698		-379		32,594		162		-13,932		-312		26,832		-144		12,384		-125		10,750		-102		8,772		-151		12,986		39		-3,354		336		-28,896		74		-6,364		135		-11,610		-50		4,300		247		-21,242		291		-25,026		674		-57,964		429		-36,894		502		-43,172		171		-14,706		408		-35,088		440		-37,840		143		-12,298				0				0

		15		688		41		1,681		-175		-7,175		43		1,763		-379		-15,539		162		6,642		-312		-12,792		-144		-5,904		-125		-5,125		-102		-4,182		-151		-6,191		39		1,599		336		13,776		74		3,034		135		5,535		173		7,093		247		10,127		291		11,931		674		27,634		429		17,589		502		20,582		171		7,011		408		16,728		440		18,040		143		5,863				0				0				0

		16		472		-175		30,625		43		-7,525		-379		66,325		162		-28,350		-312		54,600		-144		25,200		-125		21,875		-102		17,850		-151		26,425		39		-6,825		336		-58,800		74		-12,950		135		-23,625		173		-30,275		-50		8,750		291		-50,925		674		-117,950		429		-75,075		502		-87,850		171		-29,925		408		-71,400		440		-77,000		143		-25,025				0				0				0				0

		17		690		43		1,849		-379		-16,297		162		6,966		-312		-13,416		-144		-6,192		-125		-5,375		-102		-4,386		-151		-6,493		39		1,677		336		14,448		74		3,182		135		5,805		173		7,439		-50		-2,150		247		10,621		674		28,982		429		18,447		502		21,586		171		7,353		408		17,544		440		18,920		143		6,149				0				0				0				0				0

		18		268		-379		143,641		162		-61,398		-312		118,248		-144		54,576		-125		47,375		-102		38,658		-151		57,229		39		-14,781		336		-127,344		74		-28,046		135		-51,165		173		-65,567		-50		18,950		247		-93,613		291		-110,289		429		-162,591		502		-190,258		171		-64,809		408		-154,632		440		-166,760		143		-54,197				0				0				0				0				0				0

		19		809		162		26,244		-312		-50,544		-144		-23,328		-125		-20,250		-102		-16,524		-151		-24,462		39		6,318		336		54,432		74		11,988		135		21,870		173		28,026		-50		-8,100		247		40,014		291		47,142		674		109,188		502		81,324		171		27,702		408		66,096		440		71,280		143		23,166				0				0				0				0				0				0				0

		20		335		-312		97,344		-144		44,928		-125		39,000		-102		31,824		-151		47,112		39		-12,168		336		-104,832		74		-23,088		135		-42,120		173		-53,976		-50		15,600		247		-77,064		291		-90,792		674		-210,288		429		-133,848		171		-53,352		408		-127,296		440		-137,280		143		-44,616				0				0				0				0				0				0				0				0

		21		503		-144		20,736		-125		18,000		-102		14,688		-151		21,744		39		-5,616		336		-48,384		74		-10,656		135		-19,440		173		-24,912		-50		7,200		247		-35,568		291		-41,904		674		-97,056		429		-61,776		502		-72,288		408		-58,752		440		-63,360		143		-20,592				0				0				0				0				0				0				0				0				0

		22		522		-125		15,625		-102		12,750		-151		18,875		39		-4,875		336		-42,000		74		-9,250		135		-16,875		173		-21,625		-50		6,250		247		-30,875		291		-36,375		674		-84,250		429		-53,625		502		-62,750		171		-21,375		440		-55,000		143		-17,875				0				0				0				0				0				0				0				0				0				0

		23		545		-102		10,404		-151		15,402		39		-3,978		336		-34,272		74		-7,548		135		-13,770		173		-17,646		-50		5,100		247		-25,194		291		-29,682		674		-68,748		429		-43,758		502		-51,204		171		-17,442		408		-41,616		143		-14,586				0				0				0				0				0				0				0				0				0				0				0

		24		496		-151		22,801		39		-5,889		336		-50,736		74		-11,174		135		-20,385		173		-26,123		-50		7,550		247		-37,297		291		-43,941		674		-101,774		429		-64,779		502		-75,802		171		-25,821		408		-61,608		440		-66,440				0				0				0				0				0				0				0				0				0				0				0				0

		25		686		39		1,521		336		13,104		74		2,886		135		5,265		173		6,747		-50		-1,950		247		9,633		291		11,349		674		26,286		429		16,731		502		19,578		171		6,669		408		15,912		440		17,160		143		5,577				0				0				0				0				0				0				0				0				0				0				0				0

		26		983		336		112,896		74		24,864		135		45,360		173		58,128		-50		-16,800		247		82,992		291		97,776		674		226,464		429		144,144		502		168,672		171		57,456		408		137,088		440		147,840		143		48,048				0				0				0				0				0				0				0				0				0				0				0				0				0

		27		721		74		5,476		135		9,990		173		12,802		-50		-3,700		247		18,278		291		21,534		674		49,876		429		31,746		502		37,148		171		12,654		408		30,192		440		32,560		143		10,582				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		28		782		135		18,225		173		23,355		-50		-6,750		247		33,345		291		39,285		674		90,990		429		57,915		502		67,770		171		23,085		408		55,080		440		59,400		143		19,305				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		29		820		173		29,929		-50		-8,650		247		42,731		291		50,343		674		116,602		429		74,217		502		86,846		171		29,583		408		70,584		440		76,120		143		24,739				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		30		597		-50		2,500		247		-12,350		291		-14,550		674		-33,700		429		-21,450		502		-25,100		171		-8,550		408		-20,400		440		-22,000		143		-7,150				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		31		894		247		61,009		291		71,877		674		166,478		429		105,963		502		123,994		171		42,237		408		100,776		440		108,680		143		35,321				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		32		938		291		84,681		674		196,134		429		124,839		502		146,082		171		49,761		408		118,728		440		128,040		143		41,613				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		33		1,321		674		454,276		429		289,146		502		338,348		171		115,254		408		274,992		440		296,560		143		96,382				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		34		1,076		429		184,041		502		215,358		171		73,359		408		175,032		440		188,760		143		61,347				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		35		1,149		502		252,004		171		85,842		408		204,816		440		220,880		143		71,786				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		36		818		171		29,241		408		69,768		440		75,240		143		24,453				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		37		1,055		408		166,464		440		179,520		143		58,344				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		38		1,087		440		193,600		143		62,920				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		39		790		143		20,449				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

				647				70,611				43,924				44,490				34,785				35,749				30,228				23,758				23,714				15,393				12,276				10,785				5,021				5,384				-8,122				-6,958				-7,758				-11,685				-7,001				-8,982				-15,628				-17,152				-16,850				-20,199				-19,943				-21,174				-19,708				-20,155				-17,441				-13,761				-14,018				-13,952				-15,894				-10,237				-6,263				-5,980				-6,064				-3,317				-744
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Trades



Tankers

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1

		1		Jul '04		444		14799		214700000

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s





HW Tankers

						# trades		# lots						Y^=6180,48+10,98X

						X		Y		XY		X^2		Y^		u=Y-Y^		(X-mx)^2		(Y-my)^2		(Y^-my^)^2		(U-mu)^2		DX/X		DY/Y

		Jul '04		1		444		14799		6570756		197136		11055.6024241954		3743.3975758046		41281.9040105194		2287617.46811308		4976961.19639724		14013025.4105399		Χ*=%αυξησηΧ		Υ*=%αύξησηΥ		(X*-mx*)^2		(Y*-my*)^2		Χ*Υ*		Χ*^2		Υ^*		u*=Y*-Y*^

		Aug '04		2		367		11040		4051680		134689		10210.1425655203		829.8574344797		78500.5450361604		5046819.85272847		9464053.94580269		688663.361561208		-0.1734234234		-0.2540036489		0.0754162139		0.1202113851		0.0440501824		0.0300756838		6178.5790502371		-6178.833053886

		Sep '04		3		434		15350		6661900		188356		10945.8024425493		4404.1975574507		45445.4937541091		4257979.33990796		5478925.07350628		19396956.125055		0.1825613079		0.3903985507		0.0066201989		0.0886175882		0.07127167		0.0333286311		6182.4877619337		-6182.0973633829

		Oct '04		4		713		29435		20987155		508369		14009.2219304758		15425.7780695242		4332.3399079553		260773638.186062		522308.457623514		237954629.050213		0.6428571429		0.9175895765		0.293396032		0.6804238634		0.5898790135		0.4132653061		6187.5418093566		-6186.6242197801

		Nov '04		5		391		13305		5202255		152881		10473.662521471		2831.337478529		65627.929651545		341.7758053912		7912126.80481976		8016471.91732304		-0.4516129032		-0.5479870902		0.3055984609		0.4104946662		0.2474780407		0.2039542144		6175.5245302594		-6176.0725173496

		Dec '04		6		301		12900		3882900		90601		9485.462686656		3414.537313344		119840.237343853		149392.160420776		14447982.1200932		11659065.0642187		-0.2301790281		-0.0304396843		0.1098098753		0.0151662109		0.007006577		0.052982385		6177.9558738015		-6177.9863134859

		Jan '05		7		573		18190		10422870		328329		12472.0221874302		5717.9778125698		5502.5963182117		24044186.5193951		663394.991379261		32695270.26504		0.903654485		0.4100775194		0.6439384918		0.1007211988		0.3705683896		0.8165914284		6190.4053636953		-6189.9952861759

		Feb '05		8		503		10990		5527970		253009		11703.4223159075		-713.4223159075		20787.7245233399		5273971.13477975		2506175.54577169		508971.400834752		-0.1221640489		-0.3958218802		0.0498900255		0.2386648504		0.0483552035		0.0149240548		6179.1418780756		-6179.5376999558

		Mar '05		9		517		12207		6311019		267289		11857.142290212		349.857709788		16946.6988823143		1165347.92965154		2043100.11289243		122400.417098097		0.027833002		0.1107370337		0.0053822326		0.0003249203		0.0030821441		0.000774676		6180.7888454187		-6180.678108385

		Apr '05		10		311		7310		2273410		96721		9595.2626683021		-2285.2626683021		113016.647600263		35718705.4937541		13625327.6861958		5222425.46313514		-0.3984526112		-0.401163267		0.2496494373		0.2439122722		0.1598445513		0.1587644834		6176.1082301681		-6176.5093934351

		May '05		11		353		8890		3138170		124609		10056.4225912158		-1166.4225912157		86541.5706771861		19329324.9809336		10433482.8894004		1360541.66129847		0.1350482315		0.2161422709		0.001145926		0.0152351585		0.0291896314		0.0182380248		6181.9660684421		-6181.7499261712

		Jun '05		12		390		9245		3605550		152100		10462.6825233064		-1217.6825233064		66141.288625904		16333825.8783695		7974017.54742108		1482750.72756577		0.104815864		0.0399325084		0.0000130983		0.0027856205		0.0041855604		0.0109863654		6181.6341171025		-6181.5941845941

		Jul '05		13		337		11826		3985362		113569		9880.742620582		1945.257379418		96211.3142669297		2133097.69888231		11599270.654737		3784026.27218029		-0.1358974359		0.279177934		0.0562136308		0.034769736		-0.0379395654		0.0184681131		6178.9910855112		-6178.7119075772

		Aug '05		14		561		13290		7455690		314721		12340.2622094549		949.7377905451		7426.9040105194		12.1604207758		895390.21892748		902001.870789474		0.6646884273		0.1237950279		0.3175229232		0.0009661865		0.0822851224		0.4418107054		6187.7815168198		-6187.6577217919

		Sep '05		15		688		16080		11063040		473344		13734.7219763605		2345.2780236395		1666.3142669297		7803570.62195924		200891.447385725		5500329.0081662		0.2263814617		0.2099322799		0.0156712238		0.0137407144		0.0475247764		0.0512485662		6182.9689071417		-6182.7589748618

		Oct '05		16		472		8820		4163040		222784		11363.0423728045		-2543.0423728045		30687.8527284681		19949736.7758054		3699738.56320726		6467064.50987914		-0.3139534884		-0.4514925373		0.1723496815		0.2961580196		0.1417476571		0.0985667929		6177.0360303819		-6177.4875229192

		Nov '05		17		690		13710		9459900		476100		13756.6819726898		-46.6819726898		1833.5963182117		179341.391190007		221059.031658785		2179.2065742081		0.4618644068		0.5544217687		0.1300811925		0.2131763847		0.2560676813		0.2133187302		6185.5545094467		-6185.000087678

		Dec '05		18		268		5435		1456580		71824		9123.1227472238		-3688.1227472238		143777.083497699		61646253.5706772		17333816.9023616		13602249.3985896		-0.6115942029		-0.6035740336		0.5080708757		0.4848135255		0.3691423799		0.374047469		6173.7679358826		-6174.3715099162

		Jan '06		19		809		17005		13757045		654481		15063.3017542785		1941.6982457215		26185.8783694938		13827146.9040105		3156978.91515221		3770192.0774379		2.0186567164		2.1287948482		3.6766529026		4.1456354556		4.2973060182		4.0749749387		6202.6480861492		-6200.519291301

		Feb '06		20		335		6065		2031775		112225		9858.7826242527		-3793.7826242527		97456.0322156476		52150247.416831		11749334.2983531		14392786.6000821		-0.585908529		-0.6433401941		0.4721136001		0.5417720765		0.3769385068		0.3432888044		6174.0499645344		-6174.6933047284

		Mar '06		21		503		8105		4076815		253009		11703.4223159075		-3598.4223159074		20787.7245233399		26848075.1091387		2506175.54577169		12948643.1636207		0.5014925373		0.3363561418		0.1602367549		0.059362718		0.168680095		0.251494765		6185.9896262472		-6185.6532701054

		Apr '06		22		522		7410		3868020		272484		11912.0422810351		-4502.0422810351		15669.9040105194		34533402.9296515		1889169.26389228		20268384.7002274		0.0377733598		-0.0857495373		0.0040225205		0.031848337		-0.0032390481		0.0014268267		6180.8979905297		-6180.983740067

		May '06		23		545		7740		4218300		297025		12164.5822388211		-4424.5822388211		10440.647600263		30763804.4681131		1258728.23013507		19576927.9880914		0.0440613027		0.044534413		0.003264454		0.0023210304		0.0019622442		0.0019413984		6180.9670321305		-6180.9224977176

		Jun '06		24		496		8106		4020576		246016		11626.5623287552		-3520.5623287552		22855.2373438527		26837713.0834977		2755435.63508647		12394359.11065		-0.0899082569		0.0472868217		0.0365211057		0.0020634002		-0.0042514757		0.0080834947		6179.4960466124		-6179.4487597907

		Jul '06		25		686		14005		9607430		470596		13712.7619800313		292.2380199687		1507.0322156476		516223.827087443		181688.345990226		85403.0603152134		0.3830645161		0.7277325438		0.079449464		0.4032517431		0.2787685148		0.1467384235		6184.689286792		-6183.9615542482

		Aug '06		26		983		21320		20957560		966289		16973.8214349209		4346.1785650791		112775.416831032		64536916.2629849		13596244.8178879		18889268.1195532		0.4329446064		0.5223134595		0.1100566713		0.1845578551		0.2261327951		0.1874410322		6185.2369700918		-6184.7146566323

		Sep '06		27		721		14050		10130050		519841		14097.0619157927		-47.0619157927		5449.4681130835		582912.673241289		656989.835859054		2214.8239180808		-0.2665310275		-0.3409943715		0.1352236839		0.1881007713		0.0908855802		0.0710387886		6177.5567289156		-6177.897723287

		Oct '06		28		782		16950		13254900		611524		14766.841803834		2183.158196166		18176.5706771861		13421138.3142669		2191373.89886073		4766179.70948675		0.0846047157		0.206405694		0.000275294		0.0129263728		0.017462895		0.0071579579		6181.4121987308		-6181.2057930368

		Nov '06		29		820		18205		14928100		672400		15184.0817340892		3020.9182659108		29866.929651545		24191516.1347798		3600767.78177157		9125947.16931329		0.0485933504		0.0740412979		0.0027671127		0.0003485759		0.0035979147		0.0023613137		6181.016794006		-6180.942752708

		Dec '06		30		597		9862		5887614		356409		12735.5421433809		-2873.5421433809		2517.9809335963		11727288.0578567		303568.687059196		8257244.44978617		-0.2719512195		-0.4582806921		0.1392393722		0.303592381		0.1246299931		0.0739574658		6177.4972152169		-6177.955495909

		Jan '07		31		894		15480		13839120		799236		15996.6015982705		-516.6015982705		60920.3655489809		4811386.00657462		7344581.18332795		266877.211335608		0.4974874372		0.5696613263		0.1570463459		0.2274811496		0.2833993533		0.2474937502		6185.9456502552		-6185.3759889289

		Feb '07		32		938		14427		13532526		879844		16479.7215175134		-2052.7215175134		84576.5706771861		1300711.00657462		10196581.7825999		4213665.6284624		0.0492170022		-0.0680232558		0.0027018893		0.0258356574		-0.0033479007		0.0024223133		6181.0236417022		-6181.091664958

		Mar '07		33		1321		21367		28225807		1745041		20685.0608145595		681.9391854405		454034.083497699		65294273.0578567		54738512.4202121		465041.052639248		0.408315565		0.4810424898		0.0943219953		0.1508009681		0.196417136		0.1667216006		6184.9665432626		-6184.4855007728

		Apr '07		34		1076		16315		17554940		1157776		17994.9612642297		-1679.9612642297		183887.032215648		9171734.59631821		22169486.7471402		2822269.84931236		-0.1854655564		-0.2364393691		0.082175251		0.1083402858		0.0438513591		0.0343974726		6178.4468276391		-6178.6832670083

		May '07		35		1149		17325		19906425		1320201		18796.5011302464		-1471.5011302464		251823.827087442		16309378.6988823		30359971.1734002		2165315.57631632		0.0678438662		0.0619062213		0.0011124117		0.0009489644		0.0041999574		0.0046027902		6181.228164634		-6181.1662584127

		Jun '07		36		818		12030		9840540		669124		15162.12173776		-3132.12173776		29179.647600263		1578824.46811308		3517908.81045718		9810186.58014881		-0.2880765883		-0.3056277056		0.1515336955		0.158674112		0.0880441867		0.0829881207		6177.3201586967		-6177.6257864024

		Jul '07		37		1055		14395		15186725		1113025		17764.3813027729		-3369.3813027729		166317.570677186		1228743.82708744		20051306.1444181		11352730.3634756		0.2897310513		0.1965918537		0.0355452005		0.0107911307		0.0569587645		0.0839440821		6183.66448552		-6183.4678936663

		Aug '07		38		1087		15640		17000680		1181569		18115.7412440405		-2475.7412440405		193442.083497699		5538901.90401052		23321447.1666072		6129294.707443		0.0303317536		0.086488364		0.0050218411		0.0000387273		0.0026233437		0.0009200153		6180.8162817063		-6180.7297933423

		Sep '07		39		790		9550		7544500		624100		14854.6817891509		-5304.6817891509		20397.6988823143		13961528.0578567		2459153.9141994		28139648.8841492		-0.2732290708		-0.3893861893		0.1401946602		0.232418169		0.1063916267		0.0746541252		6177.4831844116		-6177.8725706009

						25240		518174		365588695		19088646		518174		-0		2753835.74358974		885225029.74359		332003427.787763		553221601.955827		3.845474719		3.5230364888		8.4302457463		9.7512921826		8.7911508756		8.8193951098		234900.586391459		-234897.06335497

						mX		mY		Y^=a+bX    b		a		mY^		mu										mX*		mY*						Y^=a+bX    b		a		mY*^		mu*

						647.1794871795		13286.5128205128		10.9799981646		6180.483239108		13286.5128205128		-0										0.1011967031		0.0927114865						1.0005202045		-0.0085378596		6181.5943787226		-6181.501667236

						sX		sY						sY^		su										sx*		sy*										sy*^		su*

						269.2013404005		4826.5303810883						2955.8302235082		3815.5554260637										0.4773305769		0.5133696888										6181.5965420916		6181.5034571268

						DiamX		DiamY						DiamY^		Diamu										DiamX*		DiamY*										DiamY^		Diamu

						573		13305						12472

						CVX		CVY						CVY^		CV u										CVX*		CVY*										CVY^		CV u

						0.4159608667		0.363265399						0.2224684734		-1.36345545614876E+16										4.7168589699		5.5372824653										1.00000035		-1.0000002896

						X				Y				Y^				u								X*				Y*				Y*

						Column1				Column1				Column1				Column1								Column1				Column1

						Mean		647.1794871795		Mean		13286.5128205128		Mean		13286.5128205128		Mean		0						Mean		0.1011967031		Mean		0.0927114865

						Standard Error		43.1067136402		Standard Error		772.8633992078		Standard Error		397.1665033695		Standard Error		615.7044824977						Standard Error		0.0774332445		Standard Error		0.0832795605

						Median		573		Median		13305		Median		12603.0553017898		Median		-80.60963186						Median		0.0463273265		Median		0.0679737596

						Mode		503		Mode				Mode		11958.1057594069		Mode								Mode				Mode

						Standard Deviation		269.2013404005		Standard Deviation		4826.5303810883		Standard Deviation		2480.3040185736		Standard Deviation		3845.0732608031						Standard Deviation		0.4773305769		Standard Deviation		0.5133696888

						Sample Variance		72469.3616734143		Sample Variance		23295395.5195681		Sample Variance		6151908.02455235		Sample Variance		14784588.3809433						Sample Variance		0.2278444796		Sample Variance		0.2635484374

						Kurtosis		-0.3708208667		Kurtosis		1.9310569383		Kurtosis		-0.3708208667		Kurtosis		5.7347771939						Kurtosis		5.9219045804		Kurtosis		5.4936539117

						Skewness		0.6360770176		Skewness		0.9033146014		Skewness		0.6360770176		Skewness		1.7235115444						Skewness		1.7827557413		Skewness		1.6398929868

						Range		1053		Range		24000		Range		9701.883830417		Range		20594.4444966212						Range		2.6302509193		Range		2.7721350423

						Minimum		268		Minimum		5435		Minimum		9792.9180099786		Minimum		-5052.3988831768						Minimum		-0.6115942029		Minimum		-0.6433401941

						Maximum		1321		Maximum		29435		Maximum		19494.8018403957		Maximum		15542.0456134444						Maximum		2.0186567164		Maximum		2.1287948482

						Sum		25240		Sum		518174		Sum		518174		Sum		0						Sum		3.845474719		Sum		3.5230364888

						Count		39		Count		39		Count		39		Count		39						Count		38		Count		38

						Confidence Level(95,0%)		87.26498256		Confidence Level(95,0%)		1564.5802093875		Confidence Level(95,0%)		804.021579545		Confidence Level(95,0%)		1246.4286045043						Confidence Level(95,0%)		0.1568945034		Confidence Level(95,0%)		0.1687402532

										συνδιακυμανση cov(x,y)= mesos tou ginomenou E(X-mx)*E(Y-my)= kai =SSxyf(x,v) -mx.my

						CORRELATION X,Y								syntelestis sysxetisis  ρx,y= logos syndiakymansis σ xy pros/ginomeno σx.σy

								Column 1		Column 2

						Column 1		1

						Column 2		0.6124130566		1

						COVARIANCE X,Y

								Column 1		Column 2

						Column 1		70611.1729125575

						Column 2		775310.548980934		22698077.6857331

						Javascript Menu by Deluxe-Menu.com

						Please note: 1 lot = 1000 metric tonnes.

						Javascript Menu by Deluxe-Menu.com

						1 lot= 1 day of time charter.
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Y^=6180,48+10,98X
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TankersB

						X		Y												X		rootX

		Jul '04		1		444		14799										1		444		21.0713075057		388.8980082764

		Aug '04		2		367		11040		-0.1734234234		-0.2540036489						2		367		19.1572440607		353.5715122206				-0.0908374312

		Sep '04		3		434		15350		0.1825613079		0.3903985507						3		434		20.832666656		384.4935852894				0.0874563476

		Oct '04		4		713		29435		0.6428571429		0.9175895765						4		713		26.7020598456		492.8207653005				0.2817398889

		Nov '04		5		391		13305		-0.4516129032		-0.5479870902						5		391		19.7737199333		364.9493652061				-0.2594683688

		Dec '04		6		301		12900		-0.2301790281		-0.0304396843						6		301		17.3493515729		320.2045373672				-0.1226055779

		Feb '05		8		503		10990		0.6710963455		-0.1480620155						8		503		22.427661492		413.9312608948				0.2927089176

		Apr '05		10		311		7310		-0.3817097416		-0.3348498635						10		311		17.6351920885		325.4800907324				-0.2136856491

		May '05		11		353		8890		0.1350482315		0.2161422709						11		353		18.7882942281		346.7620698062				0.0653864236

		Jun '05		12		390		9245		0.104815864		0.0399325084						12		390		19.7484176581		364.4823792628				0.0511022139

		Jul '05		13		337		11826		-0.1358974359		0.279177934						13		337		18.3575597507		338.8123125213				-0.0704288278

		Sep '05		15		688		16080		1.0415430267		0.3597158803						15		688		26.2297540972		484.1037568846				0.428825751

		Oct '05		16		472		8820		-0.3139534884		-0.4514925373						16		472		21.7255609824		400.9730954026				-0.1717207526

		Nov '05		17		690		13710		0.4618644068		0.5544217687						17		690		26.2678510731		484.8068854424				0.2090758482

		Dec '05		18		268		5435		-0.6115942029		-0.6035740336						18		268		16.3707055437		302.1423695856				-0.376777891

		Feb '06		20		335		6065		0.25		0.1159153634						20		335		18.3030052177		337.8054386382				0.1180339887

		Apr '06		22		522		7410		0.5582089552		0.2217642209						22		522		22.8473193176		421.6765843629				0.248282402

		May '06		23		545		7740		0.0440613027		0.044534413						23		545		23.3452350599		430.8662580651				0.02179318

		Jun '06		24		496		8106		-0.0899082569		0.0472868217						24		496		22.2710574513		411.0409324472				-0.0460127133

		Jul '06		25		686		14005		0.3830645161		0.7277325438						25		686		26.1916017074		483.3996055928				0.1760376338

		Sep '06		27		721		14050		0.0510204082		0.0032131382						27		721		26.8514431642		495.5778260592				0.0251928639

		Oct '06		28		782		16950		0.0846047157		0.206405694						28		782		27.9642629082		516.1163418539				0.041443573

		Nov '06		29		820		18205		0.0485933504		0.0740412979						29		820		28.6356421266		528.5075065093				0.0240084718

		Dec '06		30		597		9862		-0.2719512195		-0.4582806921						30		597		24.4335834457		450.9531235558				-0.1467422544

		Feb '07		32		938		14427		0.5711892797		0.4628878524						32		938		30.6267856622		565.2566145087				0.2534708931

		Apr '07		34		1076		16315		0.1471215352		0.1308657379						34		1076		32.8024389337		605.411086354				0.0710375975

		May '07		35		1149		17325		0.0678438662		0.0619062213						35		1149		33.8969025134		625.6108155896				0.0333653111

		Jun '07		36		818		12030		-0.2880765883		-0.3056277056						36		818		28.6006992922		527.8625916791				-0.1562444598

		Jul '07		37		1055		14395		0.2897310513		0.1965918537						37		1055		32.4807635378		599.4741543084				0.1356632649

		Sep '07		39		790		9550		-0.2511848341		-0.3365751997						39		790		28.1069386451		518.749605589				-0.1346589309

						17992		375570		2.5357341836		1.5796311768								17992		719.7950254711						0.7754417137

				Column1				X		Column1				Y				Column1				DX		Column1				DY

				Mean		xm		599.7333333333		Mean		ym		12519				Mean				0.0874391098		Mean				0.0544700406

				Standard Deviation				248.3240282142		Standard Deviation				4775.9689610844				Standard Deviation				0.3838649787		Standard Deviation				0.3719835008

				CORRELATION X,Y						COVARIANCE X,Y								CORRELATION DX,DY						COVARIANCE DX,DY

						X		Y				X		Y						DX		DY				DX		DY

				X		1				X		59609.3288888889						DX		1				DX		0.1422712073

				Y		0.5320820045		1		Y		610008.033333333		22049550.2				DY		0.7702460859		1		DY		0.1061919761		0.1336002861

				SUMMARY OUTPUT

				Regression Statistics

				Multiple R				0.4109889877

				R Square				0.168911948

				Adjusted R Square				0.1331976623

				Standard Error				228.7674049287

				Observations				29

				ANOVA

						df		SS		MS		F		Significance F

				Regression		1		297823.974036616		297823.974036616		5.6907743189		0.024333434

				Residual		28		1465366.71561856		52334.5255578056

				Total		29		1763190.68965517

						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

				Intercept		0

				14799		0.0460654002		0.0031895812		14.4424603595		0		0.0395318319		0.0525989684		0.0395318319		0.0525989684

				RESIDUAL OUTPUT										PROBABILITY OUTPUT

				Observation		Predicted 444		Residuals		Standard Residuals				Percentile		444

				1		508.5620179196		-141.5620179196		-0.6297563892				1.724137931		268

				2		707.103892669		-273.103892669		-1.2149369149				5.1724137931		301

				3		1355.935054118		-642.935054118		-2.8601772149				8.6206896552		311

				4		612.9001493134		-221.9001493134		-0.9871506414				12.0689655172		335

				5		594.243662243		-293.243662243		-1.3045312054				15.5172413793		337

				6		506.2587479109		-3.2587479109		-0.0144969487				18.9655172414		353

				7		336.738075271		-25.738075271		-0.1144990555				22.4137931034		367

				8		409.5214075457		-56.5214075457		-0.2514425695				25.8620689655		390

				9		425.8746246075		-35.8746246075		-0.1595927664				29.3103448276		391

				10		544.7694224562		-207.7694224562		-0.9242883309				32.7586206897		434

				11		740.7316347959		-52.7316347959		-0.2345832902				36.2068965517		472

				12		406.2968295336		65.7031704664		0.2922887933				39.6551724138		496

				13		631.5566363838		58.4433636162		0.2599926321				43.1034482759		503

				14		250.365449945		17.634550055		0.0784495074				46.5517241379		522

				15		279.3866520545		55.6133479455		0.2474029525				50		545

				16		341.3446152884		180.6553847116		0.8036681338				53.4482758621		597

				17		356.5461973458		188.4538026542		0.838360374				56.8965517241		686

				18		373.4061338094		122.5938661906		0.5453741875				60.3448275862		688

				19		645.1459294351		40.8540705649		0.1817444562				63.7931034483		690

				20		647.2188724429		73.7811275571		0.3282245984				67.2413793103		713

				21		780.8085329472		1.1914670528		0.0053003906				70.6896551724		721

				22		838.6206101654		-18.6206101654		-0.0828361194				74.1379310345		782

				23		454.2969765147		142.7030234853		0.6348322955				77.5862068966		790

				24		664.5855283085		273.4144716915		1.2163185646				81.0344827586		818

				25		751.5570038368		324.4429961632		1.4433253549				84.4827586207		820

				26		798.0830580124		350.9169419876		1.5610980229				87.9310344828		938

				27		554.1667640917		263.8332359083		1.1736952357				91.3793103448		1055

				28		663.1114355029		391.8885644971		1.7433654236				94.8275862069		1076

				29		439.9245716605		350.0754283395		1.5573544439				98.275862069		1149



Γραφική Παράσταση
 X Lots- Y Trades

Ευθεία Παλινδρόμησης   
Y^=6180,48+10,98X
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14799

Residuals

14799  Residual Plot
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444

Predicted 444

14799

444

14799 Line Fit  Plot
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DryBulk
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Sample Percentile

444

Normal Probability Plot
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Sysxetisi
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trades

trades-root

D(tr)
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statist.funct.

		

		3																3

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711		11374												4		22		57

		5		5386		4488.3333333333												5		42		27.3333333333

		6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111

		7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889

		8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222

		9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333

		10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778

		11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778

		12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222

		13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889

		14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667

		15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		79		37		29		45		2		47

		16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444

		17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889

		18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778

		19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556

		20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333

		21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667

		22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333

		23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222

		24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25

		25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778

		26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		165		126.6666666667		92		161.3333333333		8.6666666667		170

		27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222

		28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667

		29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667

		30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111

				194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222

				6498.7666666667																69.6666666667

		4																4																24368

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F				4013

		1		24368														1		111														5741

		2		4013														2		27														3711		4712.75				9458.25

		3		5741														3		33														5386		4584				4712.75

		4		3711														4		22														3498		4165.5				4584

		5		5386		9458.25												5		42		48.25												4067		3898		897.5540112578		4165.5		2944.1996524947

		6		3498		4712.75												6		29		31												2641		3475.75		839.3596982969		3898		897.5540112578

		7		4067		4584												7		30		31.5												3697		3622.5		680.5529117012		3475.75		839.3596982969

		8		2641		4165.5		5730.125		2600.875		-312.925		2287.95				8		24		30.75		35.375		26.125		-0.925		25.2				4085		3637		721.2923839366		3622.5		680.5529117012

		9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525				9		30		31.25		31.125		31.375		0.025		31.4				4125		4330.25		647.2085975557		3637		721.2923839366

		10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675				10		24		28.25		30.4375		26.0625		-0.4375		25.625				5414		4911.25		845.2971925601		4330.25		647.2085975557

		11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975				11		26		27		29.3125		24.6875		-0.4625		24.225				6021		4920.25		905.9530461757		4911.25		845.2971925601

		12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425				12		32		26		28.125		23.875		-0.425		23.45				4121		5442		953.6455955306		4920.25		905.9530461757

		13		6021		4330.25		3766.375		4894.125		112.775		5006.9				13		41		28		27.3125		28.6875		0.1375		28.825				6212		4728.5		1338.4354555786		5442		953.6455955306

		14		4121		4911.25		4125.25		5697.25		157.2		5854.45				14		38		30.75		27.9375		33.5625		0.5625		34.125				2560		4800.5		1432.625654393		4728.5		1338.4354555786

		15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925				15		79		34.25		29.75		38.75		0.9		39.65				6309		4576		1533.0911176444		4800.5		1432.625654393

		16		2560		5442		4900.9375		5983.0625		108.2125		6091.275				16		71		47.5		35.125		59.875		2.475		62.35				3223		5346		2468.7795314689		4576		1533.0911176444

		17		6309		4728.5		5000.5		4456.5		-54.4		4402.1				17		130		57.25		42.4375		72.0625		2.9625		75.025				9292		5820.75		2320.1002301894		5346		2468.7795314689

		18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725				18		45		79.5		54.625		104.375		4.975		109.35				4459		5485.5		2209.2812356341		5820.75		2320.1002301894

		19		9292		4576		4886.75		4265.25		-62.15		4203.1				19		151		81.25		66.375		96.125		2.975		99.1				4968		5455		2410.1038002802		5485.5		2209.2812356341

		20		4459		5346		4862.75		5829.25		96.65		5925.9				20		81		99.25		79.3125		119.1875		3.9875		123.175				3101		5932		2975.538157733		5455		2410.1038002802

		21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675				21		85		101.75		90.4375		113.0625		2.2625		115.325				11200		7147		3093.4822712438		5932		2975.538157733

		22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625				22		41		90.5		93.1875		87.8125		-0.5375		87.275				9319		8414.5		3187.7294525257		7147		3093.4822712438

		23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825				23		176		89.5		95.25		83.75		-1.15		82.6				10038		12678.5		4770.5639734732		8414.5		3187.7294525257

		24		9319		5932		5673.3125		6190.6875		51.7375		6242.425				24		102		95.75		94.375		97.125		0.275		97.4				20157		11749.75		4513.0198055875		12678.5		4770.5639734732

		25		10038		7147		6004.875		8289.125		228.425		8517.55				25		102		101		94.1875		107.8125		1.3625		109.175				7485		10791.25		5121.2326671662		11749.75		4513.0198055875

		26		20157		8414.5		6737.125		10091.875		335.475		10427.35				26		165		105.25		97.875		112.625		1.475		114.1				5485		10423.25		5141.0534289555		10791.25		5121.2326671662

		27		7485		12678.5		8543		16814		827.1		17641.1				27		88		136.25		109.5625		162.9375		5.3375		168.275				8566		5809.25		4082.6301954133		10423.25		5141.0534289555

		28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525				28		77		114.25		114.1875		114.3125		0.0125		114.325				1701						5809.25		4082.6301954133

		29		8566		10791.25		10908.5		10674		-23.45		10650.55				29		142		108		115.9375		100.0625		-1.5875		98.475

		30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325				30		46		118		119.125		116.875		-0.225		116.65

				194963		5809.25		9693.375		1925.125		-776.825		1148.3						2090		88.25		107.125		69.375		-3.775		65.6

				6498.7666666667																69.6666666667

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1						24368		156.1025304087

		1		Jul '04		444		14799		214700000																						4013		63.3482438588

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128				5741		75.7693869581

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078				3711		60.9179776421

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2		5386		73.3893725276

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode						3498		59.1438923305

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1		4067		63.773035054

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681				2641		51.3906606301

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383				3697		60.8029604542

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014				4085		63.9140047251

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000				4125		64.2261628933

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435				5414		73.5798885566

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435				6021		77.5951029383

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174				4121		64.1950153828

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39				6212		78.816241981

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875				2560		50.5964425627

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738																6309		79.4292137692

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y												3223		56.7714717089

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2								9292		96.3950206183

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1										4459		66.7757440992

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1								4968		70.4840407468

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y												3101		55.6866231693

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2								11200		105.8300524426

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575										9319		96.5349677578

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331								10038		100.1898198421

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z												20157		141.9753499732

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2								7485		86.5158944934

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331										5485		74.0607858451

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15								8566		92.5526876973

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642																1701		41.2431812546

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s
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4class MA TRADES

		

										Trades				Lots										SUMMARY OUTPUT

										Mean		69.6666666667		Mean		6498.7666666667

				Trades		Lots				Standard Error		8.4987265217		Standard Error		898.1959193945								Regression Statistics

		Jul '04		111		24368				Median		45.5		Median		5177								Multiple R		0.6785548253

		Aug '04		27		4013				Mode		30		Mode										R Square		0.4604366509

		Sep '04		33		5741				Standard Deviation		46.54944226		Standard Deviation		4919.6216611144								Adjusted R Square		0.4411665313

		Oct '04		22		3711				Sample Variance		2166.8505747126		Sample Variance		24202677.2885057								Standard Error		3677.6712878539

		Nov '04		42		5386				Kurtosis		-0.3010563031		Kurtosis		6.7422308436								Observations		30

		Dec '04		29		3498				Skewness		0.9056963795		Skewness		2.4807814926

		Jan '05		30		4067				Range		154		Range		22667								ANOVA

		Feb '05		24		2641				Minimum		22		Minimum		1701										df		SS		MS		F		Significance F

		Mar '05		30		3697				Maximum		176		Maximum		24368								Regression		1		323170190.524519		323170190.524519		23.8938138517		0.0000376575

		Apr '05		24		4085				Sum		2090		Sum		194963								Residual		28		378707450.842147		13525266.1015053

		May '05		26		4125				Count		30		Count		30								Total		29		701877641.366667

		Jun '05		32		5414

		Jul '05		41		6021				COVARIANCE		Column 1		Column 2												Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		Aug '05		38		4121				Column 1		2094.6222222222												Intercept		1502.7118154427		1222.901328722		1.2288087192		0.2293714331		-1002.2908130291		4007.7144439145		-1002.2908130291		4007.7144439145

		Sep '05		79		6212				Column 2		150213.122222222		23395921.3788889										X Variable 1		71.7137059984		14.6709902492		4.8881298931		0.0000376575		41.6615110475		101.7659009494		41.6615110475		101.7659009494

		Oct '05		71		2560

		Nov '05		130		6309				CORRELATION		Column 1		Column 2

		Dec '05		45		3223				Column 1		1

		Jan '06		151		9292				Column 2		0.6785548253		1										RESIDUAL OUTPUT										PROBABILITY OUTPUT

		Feb '06		81		4459

		Mar '06		85		4968				Anova: Two-Factor Without Replication														Observation		Predicted Y		Residuals		Standard Residuals				Percentile		Y

		Apr '06		41		3101																		1		9462.9331812684		14905.0668187316		4.1245920599				1.6666666667		1701

		May '06		176		11200				SUMMARY		Count		Sum		Average		Variance						2		3438.9818774003		574.0181225997		0.1588446814				5		2560

		Jun '06		102		9319				Trades		30		2090		69.6666666667		2166.8505747126						3		3869.2641133909		1871.7358866091		0.5179545365				8.3333333333		2641

		Jul '06		102		10038				Lots		30		194963		6498.7666666667		24202677.2885057						4		3080.4133474082		630.5866525918		0.1744985603				11.6666666667		3101

		Aug '06		165		20157				ANOVA														5		4514.6874673768		871.3125326232		0.2411132266				15		3223

		Sep '06		88		7485				Source of Variation		SS		df		MS		F		P-value		F crit		6		3582.4092893972		-84.4092893972		-0.0233580895				18.3333333333		3498

		Oct '06		77		5485				Rows		355476633.683333		29		12257814.9545977		1.0260136445		0.47267233		1.860811949		7		3654.1229953956		412.8770046044		0.1142530413				21.6666666667		3697

		Nov '06		142		8566				Columns		619999902.15		1		619999902.15		51.8957384783		0.0000000625		4.1829650854		8		3223.840759405		-582.840759405		-0.1612861182				25		3711

		Dec '06		46		1701				Error		346463846.35		29		11947029.1844828								9		3654.1229953956		42.8770046044		0.011865103				28.3333333333		4013

										Total		1321940382.18333		59										10		3223.840759405		861.159240595		0.2383035654				31.6666666667		4067

																								11		3367.2681714019		757.7318285981		0.209682702				35		4085

										F-Test Two-Sample for Variances														12		3797.5504073925		1616.4495926075		0.4473106519				38.3333333333		4121

																								13		4442.9737613783		1578.0262386217		0.4366779816				41.6666666667		4125

												Variable 1		Variable 2										14		4227.832643383		-106.8326433831		-0.0295631732				45		4459

										Mean		69.6666666667		6498.7666666667										15		7168.0945893187		-956.0945893187		-0.2645744699				48.3333333333		4968

										Variance		2166.8505747126		24202677.2885057										16		6594.3849413312		-4034.3849413312		-1.1164117745				51.6666666667		5386

										Observations		30		30										17		10825.4935952386		-4516.4935952386		-1.2498228856				55		5414

										df		29		29										18		4729.8285853721		-1506.8285853721		-0.416975871				58.3333333333		5485

										F		0.0000895294												19		12331.4814212056		-3039.4814212056		-0.8410979359				61.6666666667		5741

										P(F<=f) one-tail		0												20		7311.5220013155		-2852.5220013155		-0.789361748				65		6021

										F Critical one-tail		0.5373994583												21		7598.3768253093		-2630.3768253093		-0.7278888113				68.3333333333		6212

																								22		4442.9737613783		-1341.9737613783		-0.3713565587				71.6666666667		6309

																								23		14124.3240711664		-2924.3240711664		-0.8092311153				75		7485

																								24		8817.5098272826		501.4901727174		0.1387744456				78.3333333333		8566

																								25		8817.5098272826		1220.4901727174		0.3377391149				81.6666666667		9292

																								26		13335.4733051836		6821.5266948164		1.8876812284				85		9319

																								27		7813.5179433045		-328.5179433045		-0.0909088511				88.3333333333		10038

																								28		7024.6671773218		-1539.6671773218		-0.4260631027				91.6666666667		11200

																								29		11686.0580672198		-3120.0580672198		-0.8633954404				95		20157

																								30		4801.5422913705		-3100.5422913705		-0.8579949538				98.3333333333		24368
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TRAPEZES

												OIKONOMIKOS ELEGXOS						[Econometry page 43-46]																t-Test: Paired Two Sample for Means

				Τιμή		Ζήτηση																				Column1		X		Column1		Y

				X		Y		XY		X^2		Y^2		Y^		Point		Column1		Rank		Percent														Variable 1		Variable 2

				2		20		40		4		400		18.9677419355		5		10		1		100.00%				Mean		5.6		Mean		13.2		Mean		5.6		13.2

				4		15		60		16		225		15.7634408602		4		7		2		75.00%				Standard Error		1.3638181697		Standard Error		2.2226110771		Variance		9.3		24.7

				5		14		70		25		196		14.1612903226		3		5		3		50.00%				Median		5		Median		14		Observations		5		5

				7		10		70		49		100		10.9569892473		2		4		4		25.00%				Mode				Mode				Pearson Correlation		-0.9830968793

				10		7		70		100		49		6.1505376344		1		2		5		.00%				Standard Deviation		3.0495901364		Standard Deviation		4.9699094559		Hypothesized Mean Difference		0

				28		66		310		194		970		66		1		0								Sample Variance		9.3		Sample Variance		24.7		df		4

		m		5.6		13.2								13.2												Kurtosis		-0.0034686091		Kurtosis		-0.3545378551		t Stat		-2.1275915416

		s		3.0495901364		4.9699094559																				Skewness		0.5429955845		Skewness		0.1686261465		P(T<=t) one-tail		0.0502398874

						Y^=22,1720430107527+-1,60215053763441*X																				Range		8		Range		13		t Critical one-tail		2.131846486

				-1.6021505376		b				b=(nSXY-SxSx)/(nSX^2-(SX)^2)																Minimum		2		Minimum		7		P(T<=t) two-tail		0.1004797749

				22.1720430108		a				a=my-b.mx																Maximum		10		Maximum		20		t Critical two-tail		2.7764508559

																										Sum		28		Sum		66

				1.1039426523		S^2				s^2=(SY^2-aSY-bSXY)/3																Count		5		Count		5

				1.0506867527		S																				CORRELATION X,Y

																												X		Y

				0.9664794741		R^2		R^2=(n*SXY-SX.SY)^2/[nSX^2-(SX)^2].[nSY^2-(SY)^2]														cov(X,Y)				X		1

				0.9830968793		|r|=R														9.3		V(X)				Y		-0.9830968793		1

																										COVARIANCE X,Y

																												X		Y

				ELEGXOS  b																						X		7.44

																										Y		-11.92		19.76

				H0: b=0

				H1: b=/0				t=|b|/Sb								X		Y		XY		X^2				SUMMARY OUTPUT

								Sb=S/(RootS(Xi-X)^2)								2		8		16		4

								Sb=S/Root(SX^2-(SX)^2/T)								4		6		24		16				Regression Statistics

						0.1722668794		Sb		6.0991802728		ROOT(SX^2-(SX)^2/n)				5		4		20		25				Multiple R				65535

						9.3003979806		t=|b|/Sb		1.7320508076		ROOT(n-2)				7		4		28		49				R Square				-1.5518235229

								t n-2, p%		0.183086116		ROOT(1-r^2)						22		88		94				Adjusted R Square				-1.8018235229

						3.1824492908		t 3, 0,05																		Standard Error				4.8715458289

						Rejected														0		0				Observations				5

														F-Test Two-Sample for Variances												ANOVA

				ELEGXOS ρ																								df		SS		MS		F		Significance F

																X		Y								Regression		1		-57.7278350515		-57.7278350515		-2.4324934839

				H0: ρ=ο										Mean		5.6		13.2								Residual		4		94.9278350515		23.7319587629

				Η1: ρ=/0				t=r.Root(h-2)/Root(1-r^2)						Variance		9.3		24.7								Total		5		37.2

						9.3003979806		t						Observations		5		5

								t n-2, p%						df		4		4										Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

						3.1824492908		t 3, 0,05						F		0.3765182186										Intercept		0

						Rejected								P(F<=f) one-tail		0.1835249847										X Variable 1		0.3195876289		0.1564159099		2.0431913165		0.1105419415		-0.114693458		0.7538687158		-0.114693458		0.7538687158

														F Critical one-tail		0.1565378938

																										RESIDUAL OUTPUT										PROBABILITY OUTPUT

																										Observation		Predicted Y		Residuals		Standard Residuals				Percentile		Y

																										1		6.3917525773		-4.3917525773		-1.0079200369				10		2

																										2		4.793814433		-0.793814433		-0.1821827297				30		4

																										3		4.4742268041		0.5257731959		0.1206664833				50		5

																										4		3.1958762887		3.8041237113		0.8730574968				70		7

																										5		2.2371134021		7.7628865979		1.7816051357				90		10
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																												Column 1		Column 2

																										Column 1		4.6

																										Column 2		3.1		2.8

		3				1		-3		9		4		-2		4				1		4

		3				1		-3		9		3		-3		9				1		3						Column 1		Column 2

		2				2		-2		4		5		-1		1				2		5				Column 1		1

		1				3		-1		1		6		0		0				3		6				Column 2		0.8637812295		1

		0				4		0		0		8		2		4				4		8

		0				4		0		0		5		-1		1				4		5

		1				5		1		1		6		0		0				5		6

		2				6		2		4		7		1		1				6		7

		3				7		3		9		8		2		4				7		8

		3				7		3		9		8		2		4				7		8

		18				40		0		46		60		0		28

		1.8

						xm				sx^2		ym				sy^2

						4		0		5.1111111111		6		0		3.1111111111

						Median				sx		Median				sy

						4				2.260776661		6				1.7638342074

						CVx						CVy

						0.5651941653						0.2939723679								SKEW				xm+-1.96*(σ/Ρίζα του n)

																				Skewness characterizes the degree of asymmetry of a distribution around its mean. Positive skewness indicates a distribution with an asymmetric tail extending toward more positive values. Negative skewness indicates a distribution with an asymmetric tail

						AV(X)				VAR(X)		AV(Y)				VAR(Y)

						4		0		5.1111111111		6		0		3.1111111111				CONFID(X) 5%

						MED(X)				STDEV(X)		MED(Y)				STDEV(Y)				The confidence interval is a range on either side of a sample mean

						4				2.260776661		6				1.7638342074				If we assume alpha equals 0.05, we need to calculate the area under the standard normal curve that equals (1 - alpha), or 95 percent. This value is ± 1.96. The confidence interval is therefore:

						CVx						Cvy

						;						;

						SKEW(X)						SKEW(Y)

						0						-0.3037214515

						CONFID(X) 5%						CONFID(Y) 5%						CORREL(X,Y)=p x,y=Cov(X,Y)/σx*σy

						1.4012160688						1.0932140608								πλην -1<=ρ x,y<=1

						CONFID(X) 95%						CONFID(Y) 95%						Returns the correlation coefficient of the array1 and array2 cell ranges. Use the correlation coefficient to determine the relationship between two properties

						0.0448299737						0.0349758747

																		COVAR(X,Y)				Cov(X,Y)=(1/n)*Σ(xi-mx)(yi-my)

						Column1						Column1						covariance, the average of the products of deviations for each data point pair. Use covariance to determine the relationship between two data sets.

						Mean		4				Mean		6

						Standard Error		0.714920353				Standard Error		0.557773351

						Median		4				Median		6

						Mode		1				Mode		8

						Standard Deviation		2.260776661				Standard Deviation		1.7638342074

						Sample Variance		5.1111111111				Sample Variance		3.1111111111

						Kurtosis		-1.3482986767				Kurtosis		-1.0020043732

						Skewness		0				Skewness		-0.3037214515

						Range		6				Range		5

						Minimum		1				Minimum		3

						Maximum		7				Maximum		8

						Sum		40				Sum		60

						Count		10				Count		10

						Confidence Level(95,0%)		1.6172634299				Confidence Level(95,0%)		1.2617719429

								CORREL(X,Y)

								0.8637812295

								COVAR(X,Y)

								3.1





autocorel

		

						2		-2.5		6.25		3		-2.5		6.25

						4		-0.5		0.25		5		-0.5		0.25

						5		0.5		0.25		6		0.5		0.25

						7		2.5		6.25		8		2.5		6.25

						18		0		13		22		0		13

																				SKEW

																				Skewness characterizes the degree of asymmetry of a distribution around its mean. Positive skewness indicates a distribution with an asymmetric tail extending toward more positive values. Negative skewness indicates a distribution with an asymmetric tail

																				CONFID(X) 5%				xm+-1.96*(σ/Ρίζα του n)

						xm				sx^2		ym				sy^2				The confidence interval is a range on either side of a sample mean

						4.5		0		4.3333333333		5.5		0		4.3333333333				If we assume alpha equals 0.05, we need to calculate the area under the standard normal curve that equals (1 - alpha), or 95 percent. This value is ± 1.96. The confidence interval is therefore:

						Median				sx		Median				sy

						4.5				2.0816659995		5.5				2.0816659995

						CVx						CVy

						0.4625924443						0.3784847272

						AV(X)				VAR(X)		AV(Y)				VAR(Y)

						4.5		0		4.3333333333		5.5		0		4.3333333333

						MED(X)				STDEV(X)		MED(Y)				STDEV(Y)

						4.5				2.0816659995		5.5				2.0816659995

						CVx						Cvy

						;						;

						SKEW(X)						SKEW(Y)

						0						0

						CONFID(X) 5%						CONFID(Y) 5%						CORREL(X,Y)=p x,y=Cov(X,Y)/σx*σy

						2.0399921727						2.0399921727								πλην -1<=ρ x,y<=1

						CONFID(X) 95%						CONFID(Y) 95%						Returns the correlation coefficient of the array1 and array2 cell ranges. Use the correlation coefficient to determine the relationship between two properties

						0.0652667333						0.0652667333

																		COVAR(X,Y)				Cov(X,Y)=(1/n)*Σ(xi-mx)(yi-my)

																		covariance, the average of the products of deviations for each data point pair. Use covariance to determine the relationship between two data sets.

								CORREL(X,Y)

								1

								COVAR(X,Y)

								3.25

				6		20		-6.4112654321		3.5162037037

				7		28		-5.7021604938		9.1890432099

				9		31		-4.2839506173		11.3163580247

				15		38		-0.0293209877		16.2800925926

				21		40		4.225308642		17.6983024691





autocorel

		0		0

		0		0

		0		0

		0		0

		0		0





ask

		0		0

		0		0

		0		0

		0		0

		0		0





Sheet2

		

		4																						4																		4

		I		Xi		S'		S''		a		b		F										I		SQRT(Xi)		S'		S''		a		b		F						I		SQRT(Xi)		S'		S''		a		b		F

		1		444																				1		21.0713075057																1		6.0958245624

		2		367																				2		19.1572440607																2		5.9053618481

		3		434																				3		20.832666656																3		6.0730445341

		4		713																				4		26.7020598456																4		6.5694814204

		5		391		489.5										98.5		489.5						5		19.7737199333		21.940819517														5		5.96870756		6.1609280913

		6		301		476.25										175.25		476.25						6		17.3493515729		21.6164226239														6		5.7071102647		6.1291488406

		7		573		459.75										-113.25		459.75						7		23.9374184072		21.164449502														7		6.3508857167		6.0795859448

		8		503		494.5		480		509		2.9		511.9		-8.5		494.5		148.8150068037		8.9		8		22.427661492		21.9406374397		21.6655822707		22.2156926088		0.0550110338		22.2707036427		495.9842407394				8		6.2205901701		6.1490462405		6.1296772793		6.1684152016		0.0038737922		6.1722889939		479.2819248398

		9		517		442		468.125		415.875		-5.225		410.65		-75		442		102.8984633024		-106.35		9		22.7376340018		20.8720378513		21.3983868542		20.3456888484		-0.1052698006		20.2404190479		409.6745632332				9		6.2480428745		6.0618234279		6.1049011135		6.0187457423		-0.0086155371		6.0101302052		407.5363801797

		10		311		473.5		467.4375		479.5625		1.2125		480.775		162.5		473.5		96.1471040906		169.775		10		17.6351920885		21.6130163685		21.3975352904		21.8284974466		0.0430962156		21.8715936622		478.3666093235				10		5.7397929122		6.1316572565		6.1055282174		6.1577862956		0.0052258078		6.1630121034		474.8562389743

		11		353		476		471.5		480.5		0.9		481.4		123		476		98.7427212507		128.4		11		18.7882942281		21.6844764974		21.5275420392		21.8414109555		0.0313868916		21.8727978472		478.4192856627				11		5.8664680569		6.1398279184		6.1205887108		6.1590671259		0.0038478415		6.1629149675		474.8101155873

		12		390		421		453.125		388.875		-6.425		382.45		31		421		96.7758363436		-7.55		12		19.7484176581		20.3971954526		21.1416815424		19.6527093628		-0.148897218		19.5038121448		380.3986881792				12		5.9661467391		6.0187235034		6.0880080266		5.9494389803		-0.0138569046		5.9355820757		378.2601081154

		13		337		392.75		440.8125		344.6875		-9.6125		335.075		55.75		392.75		91.8542493573		-1.925		13		18.3575597507		19.7273844941		20.8555182031		18.5992507851		-0.2256267418		18.3736240433		337.5900604853				13		5.8200829304		5.9551126457		6.061330331		5.8488949604		-0.0212435371		5.8276514233		339.5602585536

		14		561		347.75		409.375		286.125		-12.325		273.8		-213.25		347.75		89.4037541158		-287.2		14		23.6854385647		18.6323659314		20.1103555939		17.1543762688		-0.2955979325		16.8587783363		284.2184069938				14		6.3297209055		5.8481226596		5.9904466818		5.7057986375		-0.0284648044		5.6773338331		292.1694181267

		15		688		410.25		392.9375		427.5625		3.4625		431.025		-277.75		410.25		82.8744343872		-256.975		15		26.2297540972		20.1449275504		19.7254683571		20.5643867436		0.0838918387		20.6482785823		426.3514084122				15		6.5337888379		5.995604658		5.9543908667		6.0368184493		0.0082427583		6.0450612075		422.0235877173

		16		472		494		411.1875		576.8125		16.5625		593.375		22		494		122.9681742363		121.375		16		21.7255609824		22.0052925177		20.1274926234		23.883092412		0.3755599789		24.2586523908		588.4822158182				16		6.1569789856		6.1624348532		5.9903187041		6.3345510023		0.0344232298		6.3689742321		583.4590283143

		17		690		514.5		441.625		587.375		14.575		601.95		-175.5		514.5		124.7831869684		-88.05		17		26.2678510731		22.4995783487		20.820541087		24.1786156104		0.3358074523		24.5144230628		600.9569381009				17		6.5366915976		6.2101429148		6.0540762714		6.3662095583		0.0312133287		6.397422887		600.2960120375

		18		268		602.75		505.375		700.125		19.475		719.6		334.75		602.75		132.0798764006		451.6		18		16.3707055437		24.4771511793		22.281737399		26.6725649597		0.4390827561		27.1116477157		735.0414418615				18		5.5909869805		6.3892950817		6.1893693769		6.5892207864		0.0399851409		6.6292059273		756.8809135056

		19		809		529.5		535.1875		523.8125		-1.1375		522.675		-279.5		529.5		169.8801507681		-286.325		19		28.4429253067		22.6484679241		22.9076224925		22.3893133558		-0.0518309137		22.3374824421		498.9631218512				19		6.6957989171		6.2046116004		6.2416211125		6.1676020883		-0.0074019024		6.1602001858		473.5228579223

		20		335		559.75		551.625		567.875		1.625		569.5		224.75		559.75		187.0338371793		234.5		20		18.3030052177		23.2017607265		23.2067395447		23.1967819083		-0.0009957636		23.1957861447		538.0444948686				20		5.8141305318		6.2451141202		6.2622909293		6.2279373111		-0.0034353618		6.2245019493		504.9714784082

		21		503		525.5		554.375		496.625		-5.775		490.85		22.5		525.5		208.8124906465		-12.15		21		22.427661492		22.3461217853		23.1683754038		21.5238681668		-0.1644507237		21.3594174431		456.224713509				21		6.2205901701		6.1594020067		6.2496057022		6.0691983112		-0.0180407391		6.0511575721		424.6042557336

		22		522		478.75		523.375		434.125		-8.925		425.2		-43.25		478.75		204.5642472428		-96.8		22		22.8473193176		21.38607439		22.3956062065		20.3765425736		-0.2019063633		20.1746362103		407.0159462174				22		6.2576675879		6.0803766499		6.1723760943		5.9883772054		-0.0183998889		5.9699773166		391.4967901545

		23		545		542.25		526.5625		557.9375		3.1375		561.075		-2.75		542.25		157.6498790834		16.075		23		23.3452350599		23.0052278335		22.4847961838		23.5256594832		0.1040863299		23.6297458131		558.3648871913				23		6.3007857947		6.2470468017		6.1829848946		6.3111087088		0.0128123814		6.3239210902		557.7557208191

		24		496		476.25		505.6875		446.8125		-5.8875		440.925		-19.75		476.25		102.4877279239		-55.075		24		22.2710574513		21.7308052718		22.1170573202		21.3445532234		-0.0772504097		21.2673028138		452.2981689721				24		6.2065759267		6.1482935211		6.1587797449		6.1378072974		-0.0020972447		6.1357100526		462.0670694997

		25		686		516.5		503.4375		529.5625		2.6125		532.175		-169.5		516.5		39.1948258703		-153.825		25		26.1916017074		22.7228183302		22.2112314564		23.234405204		0.1023173748		23.3367225788		544.6026207186				25		6.5308776277		6.2464048698		6.1805304606		6.312279279		0.0131748818		6.3254541609		558.6114555386

		26		983		562.25		524.3125		600.1875		7.5875		607.775		-420.75		562.25		72.2338866115		-375.225		26		31.3528308132		23.663803384		22.7806637049		24.5469430632		0.1766279358		24.723570999		611.2549629448				26		6.8906091201		6.3239767342		6.2414304817		6.4065229868		0.0165092505		6.4230322373		615.867742822

		27		721		677.5		558.125		796.875		23.875		820.75		-43.5		677.5		168.6647006638		99.75		27		26.8514431642		25.7901812579		23.476902061		28.1034604549		0.4626558394		28.5661162943		816.0230001385				27		6.5806391373		6.4822121173		6.3002218106		6.664202424		0.0363980613		6.7006004853		812.8938094517

		28		782		721.5		619.4375		823.5625		20.4125		843.975		-60.5		721.5		165.1248107493		61.975		28		27.9642629082		26.666733284		24.7108840641		28.622582504		0.391169844		29.013752348		841.797825311				28		6.6618547405		6.552175453		6.4011922936		6.7031586123		0.0301966319		6.7333552442		839.9608169172

		29		820		793		688.5625		897.4375		20.8875		918.325		-27		793		164.8981219572		98.325		29		28.6356421266		28.0900346483		26.0526881436		30.1273811529		0.4074693009		30.5348504539		932.3770922405				29		6.7093043403		6.6659951564		6.5060898652		6.8259004476		0.0319810582		6.8578815058		951.3495027886

		30		597		826.5		754.625		898.375		14.375		912.75		229.5		826.5		152.8837385074		315.75		30		24.4335834457		28.701044753		27.3119984858		30.0900910203		0.2778092534		30.3679002737		922.2093670336				30		6.3919171134		6.7106018346		6.6027461403		6.8184575288		0.0215711388		6.8400286676		934.5159247192

		31		894		730		767.75		692.25		-7.55		684.7		-164		730		66.8066239231		-209.3		31		29.8998327755		26.9712329112		27.6072613991		26.3352044232		-0.1272056976		26.2079987256		686.8591972032				31		6.7957057752		6.5859288329		6.6286753192		6.5431823465		-0.0085492973		6.5346330493		688.5810626328

		32		938		773.25		780.6875		765.8125		-1.4875		764.325		-164.75		773.25		90.0455613842		-173.675		32		30.6267856622		27.733330314		27.8739106566		27.5927499714		-0.0281160685		27.5646339028		759.8090421978				32		6.843749949		6.6396954923		6.650555329		6.6288356556		-0.0021719673		6.6266636883		754.9591850823

		33		1321		812.25		785.5		839		5.35		844.35		-508.75		812.25		109.6869123916		-476.65		33		36.3455636908		28.3989610025		27.9511422452		28.8467797598		0.0895637515		28.9363435113		837.3119758025				33		7.1861443045		6.6851692945		6.6553488636		6.7149897254		0.0059640862		6.7209538115		829.6084243178

		34		1076		937.5		813.25		1061.75		24.85		1086.6		-138.5		937.5		220.8816849583		10.6		34		32.8024389337		30.3264413935		28.3574914053		32.2953913818		0.3937899976		32.6891813794		1068.5825792581				34		6.9810057407		6.8043792855		6.6787932263		6.9299653447		0.0251172118		6.9550825566		1048.4650920862

		35		1149		1057.25		895.0625		1219.4375		32.4375		1251.875		-91.75		1057.25		210.8420246891		102.875		35		33.8969025134		32.4186552655		29.7193469939		35.1179635372		0.5398616543		35.6578251915		1271.4804973889				35		7.0466472778		6.9516514424		6.7702238787		7.133079006		0.0362855127		7.1693645188		1299.0188383756

		36		818		1121		982		1260		27.8		1287.8		303		1121		202.4974536877		469.8		36		28.6006992922		33.4179227		31.1404950904		35.6953503096		0.4554855219		36.1508358316		1306.8829313203				36		6.7068623366		7.014386818		6.8638967101		7.164876926		0.0300980216		7.1949749475		1332.7169373389

		37		1055		1091		1051.6875		1130.3125		7.8625		1138.175		36		1091		235.9750052972		83.175		37		32.4807635378		32.9114011075		32.2686051167		33.5541970983		0.1285591982		33.6827562965		1134.5280717304				37		6.9612960459		6.9801649149		6.9376456152		7.0226842146		0.0085038599		7.0311880746		1131.3739686806

		38		1087		1024.5		1073.4375		975.5625		-9.7875		965.775		-62.5		1024.5		138.3788391518		-121.225		38		32.9696830437		31.9452010693		32.6732950356		31.2171071029		-0.1456187933		31.0714883097		965.4373857785				38		6.9911768871		6.9239528503		6.9675390064		6.8803666941		-0.0087172312		6.8716494629		964.5382244494

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825		237.25		1027.25		141.2562498617		190.825		39		28.1069386451		31.9870120967		32.5653842434		31.4086399501		-0.1156744293		31.2929655208		979.2496910855				39		6.6720329455		6.9264956369		6.961250055		6.8917412187		-0.0069508836		6.8847903351		977.2967433914

				937.5		937.5		1020.0625		854.9375		-16.5125		838.425		0		937.5		158.7337097941						932.6623508307		30.5395211297		31.8457838508		29.2332584086		-0.2612525442		28.9720058644		839.3771238042						927.8239945693		6.8328420538		6.915863864		6.7498202436		-0.016604362		6.7332158816		839.8437658901

																1207148.0625						1459702.2825

																																												2517.6458896943				2797.9863454

																																												839.2152965648				932.6621151333
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		4		29,435

		5		13,305		17,656.00

		6		12,900		17,282.50

		7		18,190		17,747.50

		8		10,990		18,457.50		17,785.88		19,129.13		134.33		19,263.45

		9		12,207		13,846.25		16,833.44		10,859.06		-597.44		10,261.63

		10		7,310		13,571.75		15,905.75		11,237.75		-466.80		10,770.95

		11		8,890		12,174.25		14,512.44		9,836.06		-467.64		9,368.43

		12		9,245		9,849.25		12,360.38		7,338.13		-502.23		6,835.90

		13		11,826		9,413.00		11,252.06		7,573.94		-367.81		7,206.13

		14		13,290		9,317.75		10,188.56		8,446.94		-174.16		8,272.78

		15		16,080		10,812.75		9,848.19		11,777.31		192.91		11,970.23

		16		8,820		12,610.25		10,538.44		14,682.06		414.36		15,096.43

		17		13,710		12,504.00		11,311.19		13,696.81		238.56		13,935.38

		18		5,435		12,975.00		12,225.50		13,724.50		149.90		13,874.40

		19		17,005		11,011.25		12,275.13		9,747.38		-252.78		9,494.60

		20		6,065		11,242.50		11,933.19		10,551.81		-138.14		10,413.68

		21		8,105		10,553.75		11,445.63		9,661.88		-178.38		9,483.50

		22		7,410		9,152.50		10,490.00		7,815.00		-267.50		7,547.50

		23		7,740		9,646.25		10,148.75		9,143.75		-100.50		9,043.25

		24		8,106		7,330.00		9,170.63		5,489.38		-368.13		5,121.25

		25		14,005		7,840.25		8,492.25		7,188.25		-130.40		7,057.85

		26		21,320		9,315.25		8,532.94		10,097.56		156.46		10,254.03

		27		14,050		12,792.75		9,319.56		16,265.94		694.64		16,960.58

		28		16,950		14,370.25		11,079.63		17,660.88		658.13		18,319.00

		29		18,205		16,581.25		13,264.88		19,897.63		663.28		20,560.90

		30		9,862		17,631.25		15,343.88		19,918.63		457.48		20,376.10

		31		15,480		14,766.75		15,837.38		13,696.13		-214.13		13,482.00

		32		14,427		15,124.25		16,025.88		14,222.63		-180.33		14,042.30

		33		21,367		14,493.50		15,503.94		13,483.06		-202.09		13,280.98

		34		16,315		15,284.00		14,917.13		15,650.88		73.38		15,724.25

		35		17,325		16,897.25		15,449.75		18,344.75		289.50		18,634.25

		36		12,030		17,358.50		16,008.31		18,708.69		270.04		18,978.73

		37		14,395		16,759.25		16,574.75		16,943.75		36.90		16,980.65

		38		15,640		15,016.25		16,507.81		13,524.69		-298.31		13,226.38

		39		9,550		14,847.50		15,995.38		13,699.63		-229.58		13,470.05

				12,904		12,903.75		14,881.69		10,925.81		-395.59		10,530.23
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		COUNTRIES		V(Ri)		Betas βiw		Var(Rw)biw^2/Var(R1)		FR-SYS-Risk				Marjet share		COUNTRIES		effect.syst.risk

		Australia		0.002098		0.225435		0.0350029825		0.036037		-2.95		0.01173617		Australia		3.0705925		INTEGRATED		INTEGRATED		2.9824876812		2.87

		Austria		0.005329		0.982327		0.2616581636		0.268177		-2.49		0.00093533		Austria		286.72045		INTEGRATED		INTEGRATED		279.7495682035		2.43

		Canada		0.461569		-2.383616		0.0177870448		0.017775		0.07		0.02459529		Canada		0.7226888		SEGMENTED		SEGMENTED		0.7231890645		-0.07

		Denmark		0.002002		0.053009		0.0020281637		0.020268		-899.33		0.00349419		Denmark		5.8003783		INTEGRATED		SEGMENTED		0.5804388599		89.99

		Finland		0.012182		-0.181154		0.0038926478		0.003879		0.35		0.00917461		Finland		0.422182		SEGMENTED		SEGMENTED		0.4242848219		-0.50

		France		0.00358		0.261035		0.0275031416		0.032376		-17.72		0.04520007		France		0.7162721		SEGMENTED		SEGMENTED		0.6084756417		15.05

		Germany		0.03037		-0.003925		0.000000733		0.00001		-1264.26		0.03968874		Germany		0.000252		SEGMENTED		SEGMENTED		0.0000184686		92.67

		Ireland		0.003305		0.0884		0.0034166533		0.003414		0.08		0.00255842		Ireland		1.3345285		INTEGRATED		INTEGRATED		1.3354544262		-0.07

		Italy		0.003802		0.88149		0.2953184051		0.306968		-3.94		0.02400748		Italy		12.786325		INTEGRATED		INTEGRATED		12.3010997015		3.79

		Japan		0.005064		0.704412		0.1415883894		0.14149		0.07		0.10006445		Japan		1.4138494		INTEGRATED		INTEGRATED		1.4149719447		-0.08

		Netherlands		0.005437		0.613511		0.1000352868		0.099966		0.07		0.02001105		Netherlands		4.9955439		INTEGRATED		INTEGRATED		4.9990023936		-0.07

		New Zealand		0.043839		0.51866		0.0088669186		0.015562		-75.51		0.00057119		New Zealand		27.244178		INTEGRATED		INTEGRATED		15.5235885738		43.02

		Norway		0.004395		0.626244		0.1289425111		0.130103		-0.90		0.00206659		Norway		62.955184		INTEGRATED		INTEGRATED		62.3938522292		0.89

		Spain		0.004319		0.193531		0.0125309998		0.012843		-2.49		0.01575439		Spain		0.8152149		SEGMENTED		SEGMENTED		0.7953973362		2.43

		Sweden		0.008513		0.629896		0.0673477226		0.100998		-49.96		0.01029089		Sweden		9.8143517		INTEGRATED		INTEGRATED		6.5444021498		33.32

		Switzerland		0.008135		-0.006611		0.0000077633		0.000776		-9895.79		0.02472754		Switzerland		0.0003137		SEGMENTED		SEGMENTED		0.0003139523		-0.08

		UK		0.003112		0.258427		0.0310101617		0.03159		-1.87		0.08219266		UK		0.3843351		SEGMENTED		SEGMENTED		0.377286265		1.83

		USA		0.450588		-1.841393		0.0108737965		0.010866		0.07		0.47966079		USA		0.0226541		SEGMENTED		SEGMENTED		0.0226697632		-0.07

		Venezuela		1.208448		4.337678		0.0224985484		0.029314		-30.29		0.00060346		Venezuela		48.577659		INTEGRATED		INTEGRATED		37.2825845078		23.25

		WORLD		0.001445												WORLD

		ΣΗΜΕΙΩΣΕΙΣ

		Τα A,B,C,E,G είναι αντιγραφή του πίνακα του βιβλίου

		Στο D έκανα τη διαίρεση B21/Bi i=2,3,…20

		Τα κίτρινα δείχνουν το που υπάρχει σημαντική διαφορά

								μεταξύ των στηλών Ε βιβλίου και D συνάρτητης

		Στη στήλη F είναι τα ποσοστά διαφορών μεταξύ D, E

		Στη στήλη Κ είναι οι διαιρέσεις που υποτίθεται ότι δίνουν τη στήλη G του βιβλίου

		Στη στήλη L είναι οι ποσοστιαίες διαφορές των στηλών Η και Κ

		Τα κίτρινα είναι εκεί που έχουμε αξιόλογες διαφορές

		Στη στήλη Ι είναι οι χαρακτηρισμοί με βάση τη στήλη Η του βιβλίου														http://en.wikipedia.org/wiki/Modern_portfolio_theory

		Στη στήλη J είναι οι χαρακτηρισμοί με βάση τα αποτελέσματα στην Κ στήλη της συνάρτησης

		3.0705925		0.225435

		286.72045		0.982327

		0.7226888		-2.383616

		5.8003783		0.053009

		0.422182		-0.181154				Et-1(ri,t)=λw*βiw+λd*βid

		0.7162721		0.261035

		0.000252		-0.003925

		1.3345285		0.0884

		12.786325		0.88149

		1.4138494		0.704412

		4.9955439		0.613511

		27.244178		0.51866

		62.955184		0.626244

		0.8152149		0.193531

		9.8143517		0.629896

		0.0003137		-0.006611

		0.3843351		0.258427

		0.0226541		-1.841393

		48.577659		4.337678





		

		4

		I		Xi		S'		S''		a		b		F								X		Y

		1		444														1		Jul '04		444		14799

		2		367														2		Aug '04		367		11040

		3		434														3		Sep '04		434		15350

		4		713														4		Oct '04		713		29435

		5		391		489.5												5		Nov '04		391		13305

		6		301		476.25												6		Dec '04		301		12900

		7		573		459.75												7		Jan '05		573		18190

		8		503		494.5		480		509		2.9		511.9				8		Feb '05		503		10990

		9		517		442		468.125		415.875		-5.225		410.65				9		Mar '05		517		12207

		10		311		473.5		467.4375		479.5625		1.2125		480.775				10		Apr '05		311		7310

		11		353		476		471.5		480.5		0.9		481.4				11		May '05		353		8890

		12		390		421		453.125		388.875		-6.425		382.45				12		Jun '05		390		9245

		13		337		392.75		440.8125		344.6875		-9.6125		335.075				13		Jul '05		337		11826

		14		561		347.75		409.375		286.125		-12.325		273.8				14		Aug '05		561		13290

		15		688		410.25		392.9375		427.5625		3.4625		431.025				15		Sep '05		688		16080

		16		472		494		411.1875		576.8125		16.5625		593.375				16		Oct '05		472		8820

		17		690		514.5		441.625		587.375		14.575		601.95				17		Nov '05		690		13710

		18		268		602.75		505.375		700.125		19.475		719.6				18		Dec '05		268		5435

		19		809		529.5		535.1875		523.8125		-1.1375		522.675				19		Jan '06		809		17005

		20		335		559.75		551.625		567.875		1.625		569.5				20		Feb '06		335		6065

		21		503		525.5		554.375		496.625		-5.775		490.85				21		Mar '06		503		8105

		22		522		478.75		523.375		434.125		-8.925		425.2				22		Apr '06		522		7410

		23		545		542.25		526.5625		557.9375		3.1375		561.075				23		May '06		545		7740

		24		496		476.25		505.6875		446.8125		-5.8875		440.925				24		Jun '06		496		8106

		25		686		516.5		503.4375		529.5625		2.6125		532.175				25		Jul '06		686		14005

		26		983		562.25		524.3125		600.1875		7.5875		607.775				26		Aug '06		983		21320

		27		721		677.5		558.125		796.875		23.875		820.75				27		Sep '06		721		14050

		28		782		721.5		619.4375		823.5625		20.4125		843.975				28		Oct '06		782		16950

		29		820		793		688.5625		897.4375		20.8875		918.325				29		Nov '06		820		18205

		30		597		826.5		754.625		898.375		14.375		912.75				30		Dec '06		597		9862

		31		894		730		767.75		692.25		-7.55		684.7				31		Jan '07		894		15480

		32		938		773.25		780.6875		765.8125		-1.4875		764.325				32		Feb '07		938		14427

		33		1321		812.25		785.5		839		5.35		844.35				33		Mar '07		1321		21367

		34		1076		937.5		813.25		1061.75		24.85		1086.6				34		Apr '07		1076		16315

		35		1149		1057.25		895.0625		1219.4375		32.4375		1251.875				35		May '07		1149		17325

		36		818		1121		982		1260		27.8		1287.8				36		Jun '07		818		12030

		37		1055		1091		1051.6875		1130.3125		7.8625		1138.175				37		Jul '07		1055		14395

		38		1087		1024.5		1073.4375		975.5625		-9.7875		965.775				38		Aug '07		1087		15640

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825				39		Sep '07		790		9550

				937.5		937.5		1020.0625		854.9375		-16.5125		838.425				40				1004.8879892038		17214.1515162054

																						662.898041388		13746.6909581646





		4				trades												4		lots

						T		S'		S''		a		b		F				L		S'		S''		a		b		F

		1		Jul '04		444												1		14799

		2		Aug '04		367												2		11040

		3		Sep '04		434												3		15350

		4		Oct '04		713												4		29435

		5		Nov '04		391		489.5										5		13305		17656

		6		Dec '04		301		476.25										6		12900		17282.5

		7		Jan '05		573		459.75										7		18190		17747.5

		8		Feb '05		503		494.5		480		509		2.9		511.9		8		10990		18457.5		17785.875		19129.125		134.325		19263.45

		9		Mar '05		517		442		468.125		415.875		-5.225		410.65		9		12207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		Apr '05		311		473.5		467.4375		479.5625		1.2125		480.775		10		7310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		May '05		353		476		471.5		480.5		0.9		481.4		11		8890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		Jun '05		390		421		453.125		388.875		-6.425		382.45		12		9245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		Jul '05		337		392.75		440.8125		344.6875		-9.6125		335.075		13		11826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		Aug '05		561		347.75		409.375		286.125		-12.325		273.8		14		13290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		Sep '05		688		410.25		392.9375		427.5625		3.4625		431.025		15		16080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		Oct '05		472		494		411.1875		576.8125		16.5625		593.375		16		8820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		Nov '05		690		514.5		441.625		587.375		14.575		601.95		17		13710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		Dec '05		268		602.75		505.375		700.125		19.475		719.6		18		5435		12975		12225.5		13724.5		149.9		13874.4

		19		Jan '06		809		529.5		535.1875		523.8125		-1.1375		522.675		19		17005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		Feb '06		335		559.75		551.625		567.875		1.625		569.5		20		6065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		Mar '06		503		525.5		554.375		496.625		-5.775		490.85		21		8105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		Apr '06		522		478.75		523.375		434.125		-8.925		425.2		22		7410		9152.5		10490		7815		-267.5		7547.5

		23		May '06		545		542.25		526.5625		557.9375		3.1375		561.075		23		7740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		Jun '06		496		476.25		505.6875		446.8125		-5.8875		440.925		24		8106		7330		9170.625		5489.375		-368.125		5121.25

		25		Jul '06		686		516.5		503.4375		529.5625		2.6125		532.175		25		14005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		Aug '06		983		562.25		524.3125		600.1875		7.5875		607.775		26		21320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		Sep '06		721		677.5		558.125		796.875		23.875		820.75		27		14050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		Oct '06		782		721.5		619.4375		823.5625		20.4125		843.975		28		16950		14370.25		11079.625		17660.875		658.125		18319

		29		Nov '06		820		793		688.5625		897.4375		20.8875		918.325		29		18205		16581.25		13264.875		19897.625		663.275		20560.9

		30		Dec '06		597		826.5		754.625		898.375		14.375		912.75		30		9862		17631.25		15343.875		19918.625		457.475		20376.1

		31		Jan '07		894		730		767.75		692.25		-7.55		684.7		31		15480		14766.75		15837.375		13696.125		-214.125		13482

		32		Feb '07		938		773.25		780.6875		765.8125		-1.4875		764.325		32		14427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		Mar '07		1,321		812.25		785.5		839		5.35		844.35		33		21367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		Apr '07		1,076		937.5		813.25		1061.75		24.85		1086.6		34		16315		15284		14917.125		15650.875		73.375		15724.25

		35		May '07		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875		35		17325		16897.25		15449.75		18344.75		289.5		18634.25

		36		Jun '07		818		1121		982		1260		27.8		1287.8		36		12030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		Jul '07		1,055		1091		1051.6875		1130.3125		7.8625		1138.175		37		14395		16759.25		16574.75		16943.75		36.9		16980.65

		38		Aug '07		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775		38		15640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		Sep '07		790		1027.25		1065.9375		988.5625		-7.7375		980.825		39		9550		14847.5		15995.375		13699.625		-229.575		13470.05

								937.5		1020.0625		854.9375		-16.5125		838.425						12903.75		14881.6875		10925.8125		-395.5875		10530.225
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				Trades																Trades

				TANKERS																LOTS

		4																4

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		444														1		14,799

		2		367														2		11,040

		3		434														3		15,350

		4		713														4		29,435

		5		391		489.5												5		13,305		17656

		6		301		476.25												6		12,900		17282.5

		7		573		459.75												7		18,190		17747.5

		8		503		494.5		480		509		2.9		511.9				8		10,990		18457.5		17785.875		19129.125		134.325		19263.45

		9		517		442		468.125		415.875		-5.225		410.65				9		12,207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		311		473.5		467.4375		479.5625		1.2125		480.775				10		7,310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		353		476		471.5		480.5		0.9		481.4				11		8,890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		390		421		453.125		388.875		-6.425		382.45				12		9,245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		337		392.75		440.8125		344.6875		-9.6125		335.075				13		11,826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		561		347.75		409.375		286.125		-12.325		273.8				14		13,290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		688		410.25		392.9375		427.5625		3.4625		431.025				15		16,080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		472		494		411.1875		576.8125		16.5625		593.375				16		8,820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		690		514.5		441.625		587.375		14.575		601.95				17		13,710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		268		602.75		505.375		700.125		19.475		719.6				18		5,435		12975		12225.5		13724.5		149.9		13874.4

		19		809		529.5		535.1875		523.8125		-1.1375		522.675				19		17,005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		335		559.75		551.625		567.875		1.625		569.5				20		6,065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		503		525.5		554.375		496.625		-5.775		490.85				21		8,105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		522		478.75		523.375		434.125		-8.925		425.2				22		7,410		9152.5		10490		7815		-267.5		7547.5

		23		545		542.25		526.5625		557.9375		3.1375		561.075				23		7,740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		496		476.25		505.6875		446.8125		-5.8875		440.925				24		8,106		7330		9170.625		5489.375		-368.125		5121.25

		25		686		516.5		503.4375		529.5625		2.6125		532.175				25		14,005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		983		562.25		524.3125		600.1875		7.5875		607.775				26		21,320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		721		677.5		558.125		796.875		23.875		820.75				27		14,050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		782		721.5		619.4375		823.5625		20.4125		843.975				28		16,950		14370.25		11079.625		17660.875		658.125		18319

		29		820		793		688.5625		897.4375		20.8875		918.325				29		18,205		16581.25		13264.875		19897.625		663.275		20560.9

		30		597		826.5		754.625		898.375		14.375		912.75				30		9,862		17631.25		15343.875		19918.625		457.475		20376.1

		31		894		730		767.75		692.25		-7.55		684.7				31		15,480		14766.75		15837.375		13696.125		-214.125		13482

		32		938		773.25		780.6875		765.8125		-1.4875		764.325				32		14,427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		1,321		812.25		785.5		839		5.35		844.35				33		21,367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		1,076		937.5		813.25		1061.75		24.85		1086.6				34		16,315		15284		14917.125		15650.875		73.375		15724.25

		35		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875				35		17,325		16897.25		15449.75		18344.75		289.5		18634.25

		36		818		1121		982		1260		27.8		1287.8				36		12,030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		1,055		1091		1051.6875		1130.3125		7.8625		1138.175				37		14,395		16759.25		16574.75		16943.75		36.9		16980.65

		38		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775				38		15,640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		790		1027.25		1065.9375		988.5625		-7.7375		980.825				39		9,550		14847.5		15995.375		13699.625		-229.575		13470.05

						937.5		1020.0625		854.9375		-16.5125		838.425								12903.75		14881.6875		10925.8125		-395.5875		10530.225





								C*C				C*E				C*G				C*I

				T		Tt-Tm		(Tt-Tm)^2		(Tt+1-Tm)				(Tt+2-Tm)				(Tt+3-Tm)				(Tt+4-Tm)				(Tt+5-Tm)				(Tt+6-Tm)				(Tt+7-Tm)				(Tt+8-Tm)				(Tt+9-Tm)				(Tt+10-Tm)				(Tt+11-Tm)				(Tt+12-Tm)				(Tt+13-Tm)				(Tt+14-Tm)				(Tt+15-Tm)				(Tt+16-Tm)				(Tt+17-Tm)				(Tt+18-Tm)				(Tt+19-Tm)				(Tt+20-Tm)				(Tt+21-Tm)				(Tt+22-Tm)				(Tt+23-Tm)				(Tt+24-Tm)				(Tt+25-Tm)				(Tt+26-Tm)				(Tt+27-Tm)				(Tt+28-Tm)				(Tt+29-Tm)				(Tt+30-Tm)				(Tt+31-Tm)				(Tt+32-Tm)				(Tt+33-Tm)				(Tt+34-Tm)				(Tt+35-Tm)				(Tt+36-Tm)				(Tt+37-Tm)

		1		444		-203		41,209		-280		56,840		-213		43,239		66		-13,398		-256		51,968		-346		70,238		-74		15,022		-144		29,232		-130		26,390		-336		68,208		-294		59,682		-257		52,171		-310		62,930		-86		17,458		41		-8,323		-175		35,525		-379		76,937		162		-32,886		-312		63,336		-144		29,232		-125		25,375		-102		20,706		-151		30,653		39		-7,917		336		-68,208		74		-15,022		135		-27,405		173		-35,119		-50		10,150		247		-50,141		291		-59,073		674		-136,822		429		-87,087		502		-101,906		171		-34,713		408		-82,824		440		-89,320		143		-29,029

		2		367		-280		78,400		-213		59,640		66		-18,480		-256		71,680		-346		96,880		-74		20,720		-144		40,320		-130		36,400		-336		94,080		-294		82,320		-257		71,960		-310		86,800		-86		24,080		41		-11,480		-175		49,000		-379		106,120		162		-45,360		-312		87,360		-144		40,320		-125		35,000		-102		28,560		-151		42,280		39		-10,920		336		-94,080		74		-20,720		135		-37,800		173		-48,440		-50		14,000		247		-69,160		291		-81,480		674		-188,720		429		-120,120		502		-140,560		171		-47,880		408		-114,240		440		-123,200		143		-40,040

		3		434		-213		45,369		66		-14,058		-256		54,528		-346		73,698		-74		15,762		-144		30,672		-130		27,690		-336		71,568		-294		62,622		-257		54,741		-310		66,030		-86		18,318		41		-8,733		-175		37,275		43		-9,159		162		-34,506		-312		66,456		-144		30,672		-125		26,625		-102		21,726		-151		32,163		39		-8,307		336		-71,568		74		-15,762		135		-28,755		173		-36,849		-50		10,650		247		-52,611		291		-61,983		674		-143,562		429		-91,377		502		-106,926		171		-36,423		408		-86,904		440		-93,720		143		-30,459

		4		713		66		4,356		-256		-16,896		-346		-22,836		-74		-4,884		-144		-9,504		-130		-8,580		-336		-22,176		-294		-19,404		-257		-16,962		-310		-20,460		-86		-5,676		41		2,706		-175		-11,550		43		2,838		-379		-25,014		-312		-20,592		-144		-9,504		-125		-8,250		-102		-6,732		-151		-9,966		39		2,574		336		22,176		74		4,884		135		8,910		173		11,418		-50		-3,300		247		16,302		291		19,206		674		44,484		429		28,314		502		33,132		171		11,286		408		26,928		440		29,040		143		9,438

		5		391		-256		65,536		-346		88,576		-74		18,944		-144		36,864		-130		33,280		-336		86,016		-294		75,264		-257		65,792		-310		79,360		-86		22,016		41		-10,496		-175		44,800		43		-11,008		-379		97,024		162		-41,472		-144		36,864		-125		32,000		-102		26,112		-151		38,656		39		-9,984		336		-86,016		74		-18,944		135		-34,560		173		-44,288		-50		12,800		247		-63,232		291		-74,496		674		-172,544		429		-109,824		502		-128,512		171		-43,776		408		-104,448		440		-112,640		143		-36,608

		6		301		-346		119,716		-74		25,604		-144		49,824		-130		44,980		-336		116,256		-294		101,724		-257		88,922		-310		107,260		-86		29,756		41		-14,186		-175		60,550		43		-14,878		-379		131,134		162		-56,052		-312		107,952		-125		43,250		-102		35,292		-151		52,246		39		-13,494		336		-116,256		74		-25,604		135		-46,710		173		-59,858		-50		17,300		247		-85,462		291		-100,686		674		-233,204		429		-148,434		502		-173,692		171		-59,166		408		-141,168		440		-152,240		143		-49,478

		7		573		-74		5,476		-144		10,656		-130		9,620		-336		24,864		-294		21,756		-257		19,018		-310		22,940		-86		6,364		41		-3,034		-175		12,950		43		-3,182		-379		28,046		162		-11,988		-312		23,088		-144		10,656		-102		7,548		-151		11,174		39		-2,886		336		-24,864		74		-5,476		135		-9,990		173		-12,802		-50		3,700		247		-18,278		291		-21,534		674		-49,876		429		-31,746		502		-37,148		171		-12,654		408		-30,192		440		-32,560		143		-10,582

		8		503		-144		20,736		-130		18,720		-336		48,384		-294		42,336		-257		37,008		-310		44,640		-86		12,384		41		-5,904		-175		25,200		43		-6,192		-379		54,576		162		-23,328		-312		44,928		-144		20,736		-125		18,000		-151		21,744		39		-5,616		336		-48,384		74		-10,656		135		-19,440		173		-24,912		-50		7,200		247		-35,568		291		-41,904		674		-97,056		429		-61,776		502		-72,288		171		-24,624		408		-58,752		440		-63,360		143		-20,592

		9		517		-130		16,900		-336		43,680		-294		38,220		-257		33,410		-310		40,300		-86		11,180		41		-5,330		-175		22,750		43		-5,590		-379		49,270		162		-21,060		-312		40,560		-144		18,720		-125		16,250		-102		13,260		39		-5,070		336		-43,680		74		-9,620		135		-17,550		173		-22,490		-50		6,500		247		-32,110		291		-37,830		674		-87,620		429		-55,770		502		-65,260		171		-22,230		408		-53,040		440		-57,200		143		-18,590

		10		311		-336		112,896		-294		98,784		-257		86,352		-310		104,160		-86		28,896		41		-13,776		-175		58,800		43		-14,448		-379		127,344		162		-54,432		-312		104,832		-144		48,384		-125		42,000		-102		34,272		-151		50,736		336		-112,896		74		-24,864		135		-45,360		173		-58,128		-50		16,800		247		-82,992		291		-97,776		674		-226,464		429		-144,144		502		-168,672		171		-57,456		408		-137,088		440		-147,840		143		-48,048

		11		353		-294		86,436		-257		75,558		-310		91,140		-86		25,284		41		-12,054		-175		51,450		43		-12,642		-379		111,426		162		-47,628		-312		91,728		-144		42,336		-125		36,750		-102		29,988		-151		44,394		39		-11,466		74		-21,756		135		-39,690		173		-50,862		-50		14,700		247		-72,618		291		-85,554		674		-198,156		429		-126,126		502		-147,588		171		-50,274		408		-119,952		440		-129,360		143		-42,042

		12		390		-257		66,049		-310		79,670		-86		22,102		41		-10,537		-175		44,975		43		-11,051		-379		97,403		162		-41,634		-312		80,184		-144		37,008		-125		32,125		-102		26,214		-151		38,807		39		-10,023		336		-86,352		135		-34,695		173		-44,461		-50		12,850		247		-63,479		291		-74,787		674		-173,218		429		-110,253		502		-129,014		171		-43,947		408		-104,856		440		-113,080		143		-36,751

		13		337		-310		96,100		-86		26,660		41		-12,710		-175		54,250		43		-13,330		-379		117,490		162		-50,220		-312		96,720		-144		44,640		-125		38,750		-102		31,620		-151		46,810		39		-12,090		336		-104,160		74		-22,940		173		-53,630		-50		15,500		247		-76,570		291		-90,210		674		-208,940		429		-132,990		502		-155,620		171		-53,010		408		-126,480		440		-136,400		143		-44,330				0

		14		561		-86		7,396		41		-3,526		-175		15,050		43		-3,698		-379		32,594		162		-13,932		-312		26,832		-144		12,384		-125		10,750		-102		8,772		-151		12,986		39		-3,354		336		-28,896		74		-6,364		135		-11,610		-50		4,300		247		-21,242		291		-25,026		674		-57,964		429		-36,894		502		-43,172		171		-14,706		408		-35,088		440		-37,840		143		-12,298				0				0

		15		688		41		1,681		-175		-7,175		43		1,763		-379		-15,539		162		6,642		-312		-12,792		-144		-5,904		-125		-5,125		-102		-4,182		-151		-6,191		39		1,599		336		13,776		74		3,034		135		5,535		173		7,093		247		10,127		291		11,931		674		27,634		429		17,589		502		20,582		171		7,011		408		16,728		440		18,040		143		5,863				0				0				0

		16		472		-175		30,625		43		-7,525		-379		66,325		162		-28,350		-312		54,600		-144		25,200		-125		21,875		-102		17,850		-151		26,425		39		-6,825		336		-58,800		74		-12,950		135		-23,625		173		-30,275		-50		8,750		291		-50,925		674		-117,950		429		-75,075		502		-87,850		171		-29,925		408		-71,400		440		-77,000		143		-25,025				0				0				0				0

		17		690		43		1,849		-379		-16,297		162		6,966		-312		-13,416		-144		-6,192		-125		-5,375		-102		-4,386		-151		-6,493		39		1,677		336		14,448		74		3,182		135		5,805		173		7,439		-50		-2,150		247		10,621		674		28,982		429		18,447		502		21,586		171		7,353		408		17,544		440		18,920		143		6,149				0				0				0				0				0

		18		268		-379		143,641		162		-61,398		-312		118,248		-144		54,576		-125		47,375		-102		38,658		-151		57,229		39		-14,781		336		-127,344		74		-28,046		135		-51,165		173		-65,567		-50		18,950		247		-93,613		291		-110,289		429		-162,591		502		-190,258		171		-64,809		408		-154,632		440		-166,760		143		-54,197				0				0				0				0				0				0

		19		809		162		26,244		-312		-50,544		-144		-23,328		-125		-20,250		-102		-16,524		-151		-24,462		39		6,318		336		54,432		74		11,988		135		21,870		173		28,026		-50		-8,100		247		40,014		291		47,142		674		109,188		502		81,324		171		27,702		408		66,096		440		71,280		143		23,166				0				0				0				0				0				0				0

		20		335		-312		97,344		-144		44,928		-125		39,000		-102		31,824		-151		47,112		39		-12,168		336		-104,832		74		-23,088		135		-42,120		173		-53,976		-50		15,600		247		-77,064		291		-90,792		674		-210,288		429		-133,848		171		-53,352		408		-127,296		440		-137,280		143		-44,616				0				0				0				0				0				0				0				0

		21		503		-144		20,736		-125		18,000		-102		14,688		-151		21,744		39		-5,616		336		-48,384		74		-10,656		135		-19,440		173		-24,912		-50		7,200		247		-35,568		291		-41,904		674		-97,056		429		-61,776		502		-72,288		408		-58,752		440		-63,360		143		-20,592				0				0				0				0				0				0				0				0				0

		22		522		-125		15,625		-102		12,750		-151		18,875		39		-4,875		336		-42,000		74		-9,250		135		-16,875		173		-21,625		-50		6,250		247		-30,875		291		-36,375		674		-84,250		429		-53,625		502		-62,750		171		-21,375		440		-55,000		143		-17,875				0				0				0				0				0				0				0				0				0				0

		23		545		-102		10,404		-151		15,402		39		-3,978		336		-34,272		74		-7,548		135		-13,770		173		-17,646		-50		5,100		247		-25,194		291		-29,682		674		-68,748		429		-43,758		502		-51,204		171		-17,442		408		-41,616		143		-14,586				0				0				0				0				0				0				0				0				0				0				0

		24		496		-151		22,801		39		-5,889		336		-50,736		74		-11,174		135		-20,385		173		-26,123		-50		7,550		247		-37,297		291		-43,941		674		-101,774		429		-64,779		502		-75,802		171		-25,821		408		-61,608		440		-66,440				0				0				0				0				0				0				0				0				0				0				0				0

		25		686		39		1,521		336		13,104		74		2,886		135		5,265		173		6,747		-50		-1,950		247		9,633		291		11,349		674		26,286		429		16,731		502		19,578		171		6,669		408		15,912		440		17,160		143		5,577				0				0				0				0				0				0				0				0				0				0				0				0

		26		983		336		112,896		74		24,864		135		45,360		173		58,128		-50		-16,800		247		82,992		291		97,776		674		226,464		429		144,144		502		168,672		171		57,456		408		137,088		440		147,840		143		48,048				0				0				0				0				0				0				0				0				0				0				0				0				0

		27		721		74		5,476		135		9,990		173		12,802		-50		-3,700		247		18,278		291		21,534		674		49,876		429		31,746		502		37,148		171		12,654		408		30,192		440		32,560		143		10,582				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		28		782		135		18,225		173		23,355		-50		-6,750		247		33,345		291		39,285		674		90,990		429		57,915		502		67,770		171		23,085		408		55,080		440		59,400		143		19,305				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		29		820		173		29,929		-50		-8,650		247		42,731		291		50,343		674		116,602		429		74,217		502		86,846		171		29,583		408		70,584		440		76,120		143		24,739				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		30		597		-50		2,500		247		-12,350		291		-14,550		674		-33,700		429		-21,450		502		-25,100		171		-8,550		408		-20,400		440		-22,000		143		-7,150				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		31		894		247		61,009		291		71,877		674		166,478		429		105,963		502		123,994		171		42,237		408		100,776		440		108,680		143		35,321				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		32		938		291		84,681		674		196,134		429		124,839		502		146,082		171		49,761		408		118,728		440		128,040		143		41,613				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		33		1,321		674		454,276		429		289,146		502		338,348		171		115,254		408		274,992		440		296,560		143		96,382				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		34		1,076		429		184,041		502		215,358		171		73,359		408		175,032		440		188,760		143		61,347				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		35		1,149		502		252,004		171		85,842		408		204,816		440		220,880		143		71,786				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		36		818		171		29,241		408		69,768		440		75,240		143		24,453				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		37		1,055		408		166,464		440		179,520		143		58,344				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		38		1,087		440		193,600		143		62,920				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

		39		790		143		20,449				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0				0

				647				70,611				43,924				44,490				34,785				35,749				30,228				23,758				23,714				15,393				12,276				10,785				5,021				5,384				-8,122				-6,958				-7,758				-11,685				-7,001				-8,982				-15,628				-17,152				-16,850				-20,199				-19,943				-21,174				-19,708				-20,155				-17,441				-13,761				-14,018				-13,952				-15,894				-10,237				-6,263				-5,980				-6,064				-3,317				-744

								1.00				67.87				68.74				53.75				55.24				46.71				36.71				36.64				23.78				18.97				16.66				7.76				8.32				-12.55				-10.75				-11.99				-18.06				-10.82				-13.88				-24.15				-26.50				-26.04				-31.21				-30.82				-32.72				-30.45				-31.14				-26.95				-21.26				-21.66				-21.56				-24.56				-15.82				-9.68				-9.24				-9.37				-5.13				-1.15

										Τάξη s		Αυτοσυνδιακύμανση (		Αυτοσυσχέτιση (

										0		67.87

										1		68.74		101.29%

										2		53.75		79.19%

										3		55.24		81.39%

										4		46.71		68.82%

										5		36.71		54.09%

										6		36.64		53.99%

										7		23.78		35.04%

										8		18.97		27.95%

										9		16.66		24.55%

										10		7.76		11.43%

										11		8.32		12.26%

										12		-12.55		-18.49%

										13		-10.75		-15.84%

										14		-11.99		-17.66%

										15		-18.06		-26.60%

										16		-10.82		-15.94%

										17		-13.88		-20.45%

										18		-24.15		-35.58%

										19		-26.50		-39.05%

										20		-26.04		-38.36%

										21		-31.21		-45.99%

										22		-30.82		-45.40%

										23		-32.72		-48.21%

										24		-30.45		-44.87%

										25		-31.14		-45.89%

										26		-26.95		-39.71%

										27		-21.26		-31.33%

										28		-21.66		-31.91%

										29		-21.56		-31.76%

										30		-24.56		-36.18%

										31		-15.82		-23.31%

										32		-9.68		-14.26%

										33		-9.24		-13.62%

										34		-9.37		-13.80%

										35		-5.13		-7.55%

										36		-1.15		-1.69%

										37
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										39





						askhsh 10h  thalas.Kef7 ask

		Yt		Xt		Yt*=Yt-0,5Yt-1		Xt*=Xt-0,5Xt-1

		4		2		4		2		16		4

		10		6		8		5		64		25

		18		14		13		11		169		121

		30		30		21		23		441		529

						Column1				Column2

						Confidence Level(95,0%)		11.6569197676		Confidence Level(95,0%)		14.7778430079

						SUMMARY OUTPUT

						Regression Statistics

						Multiple R		0.9921376034

						R Square		0.984337024

						Adjusted R Square		0.9765055361

						Standard Error		1.1228844844

						Observations		4

						ANOVA

								df		SS		MS		F		Significance F

						Regression		1		158.4782608696		158.4782608696		125.6896551724		0.0078623966

						Residual		2		2.5217391304		1.2608695652

						Total		3		161

								Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

						Intercept		3.4782608696		0.9094939054		3.8243916191		0.0620734166		-0.4349782896		7.3915000287		-0.4349782896		7.3915000287

						X Variable 1		0.7826086957		0.0698063454		11.2111397803		0.0078623966		0.482256024		1.0829613673		0.482256024		1.0829613673

						RESIDUAL OUTPUT

						Observation		Predicted Y		Residuals		Standard Residuals

						1		5.0434782609		-1.0434782609		-1.1381354594

						2		7.3913043478		0.6086956522		0.6639123513

						3		12.0869565217		0.9130434783		0.9958685269

						4		21.4782608696		-0.4782608696		-0.5216454189





				Lots		Time		Trades				Lots= 58,69,63 -406,82 Time +24,03 Trades

		Jul '04		14799		1		444

		Aug '04		11040		2		367				SUMMARY OUTPUT

		Sep '04		15350		3		434				Regression Statistics

		Oct '04		29435		4		713				Multiple R		0.88

		Nov '04		13305		5		391				R Square		0.77

		Dec '04		12900		6		301				Adjusted R Square		0.76

		Jan '05		18190		7		573				Standard Error		2385.10

		Feb '05		10990		8		503				Observations		39.00

		Mar '05		12207		9		517

		Apr '05		7310		10		311				ANOVA

		May '05		8890		11		353						df		SS		MS		F		Significance F

		Jun '05		9245		12		390				Regression		2.00		680431227.71		340215613.86		59.81		0.00

		Jul '05		11826		13		337				Residual		36.00		204793802.03		5688716.72

		Aug '05		13290		14		561				Total		38.00		885225029.74

		Sep '05		16080		15		688

		Oct '05		8820		16		472						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		Nov '05		13710		17		690				Intercept		5869.63		1006.31		5.83		0.00		3828.74		7910.52		3828.74		7910.52

		Dec '05		5435		18		268				Time		-406.82		51.98		-7.83		0.00		-512.25		-301.40		-512.25		-301.40

		Jan '06		17005		19		809				Trades		24.03		2.20		10.92		0.00		19.57		28.50		19.57		28.50

		Feb '06		6065		20		335

		Mar '06		8105		21		503						RESIDUAL OUTPUT

		Apr '06		7410		22		522

		May '06		7740		23		545						Observation		Predicted Lots		Residuals		Standard Residuals

		Jun '06		8106		24		496						1		16133.23		-1334.23		-0.57

		Jul '06		14005		25		686						2		13875.90		-2835.90		-1.22

		Aug '06		21320		26		983						3		15079.26		270.74		0.12

		Sep '06		14050		27		721						4		21377.49		8057.51		3.47

		Oct '06		16950		28		782						5		13232.22		72.78		0.03

		Nov '06		18205		29		820						6		10662.47		2237.53		0.96

		Dec '06		9862		30		597						7		16792.48		1397.52		0.60

		Jan '07		15480		31		894						8		14703.39		-3713.39		-1.60

		Feb '07		14427		32		938						9		14633.02		-2426.02		-1.05

		Mar '07		21367		33		1321						10		9275.51		-1965.51		-0.85

		Apr '07		16315		34		1076						11		9878.05		-988.05		-0.43

		May '07		17325		35		1149						12		10360.43		-1115.43		-0.48

		Jun '07		12030		36		818						13		8679.89		3146.11		1.36

		Jul '07		14395		37		1055						14		13656.34		-366.34		-0.16

		Aug '07		15640		38		1087						15		16301.64		-221.64		-0.10

		Sep '07		9550		39		790						16		10703.81		-1883.81		-0.81

														17		15536.06		-1826.06		-0.79

		Lots				Time				Trades				18		4987.54		447.46		0.19

														19		17582.28		-577.28		-0.25

		Mean		13286.51		Mean		20.00		Mean		647.18		20		5784.07		280.93		0.12

		Standard Error		772.86		Standard Error		1.83		Standard Error		43.11		21		9414.70		-1309.70		-0.56

		Median		13305.00		Median		20.00		Median		573.00		22		9464.50		-2054.50		-0.88

		Mode				Mode				Mode		503.00		23		9610.42		-1870.42		-0.81

		Standard Deviation		4826.53		Standard Deviation		11.40		Standard Deviation		269.20		24		8026.01		79.99		0.03

		Sample Variance		23295395.52		Sample Variance		130.00		Sample Variance		72469.36		25		12185.36		1819.64		0.78

		Kurtosis		1.93		Kurtosis		-1.20		Kurtosis		-0.37		26		18916.18		2403.82		1.04

		Skewness		0.90		Skewness		-0.00		Skewness		0.64		27		12212.85		1837.15		0.79

		Range		24000.00		Range		38.00		Range		1053.00		28		13272.01		3677.99		1.58

		Minimum		5435.00		Minimum		1.00		Minimum		268.00		29		13778.42		4426.58		1.91

		Maximum		29435.00		Maximum		39.00		Maximum		1321.00		30		8012.36		1849.64		0.80

		Sum		518174.00		Sum		780.00		Sum		25240.00		31		14743.18		736.82		0.32

		Count		39.00		Count		39.00		Count		39.00		32		15393.78		-966.78		-0.42

		Confidence Level(95,0%)		1564.58		Confidence Level(95,0%)		3.70		Confidence Level(95,0%)		87.26		33		24191.39		-2824.39		-1.22

														34		17896.62		-1581.62		-0.68

				Lots		Time		Trades						35		19244.17		-1919.17		-0.83

		Lots		22698077.6857331										36		10882.60		1147.40		0.49

		Time		2914.4615384615		126.6666666667								37		16171.47		-1776.47		-0.77

		Trades		775310.548980934		2265.4871794872		70611.1729125575						38		16533.69		-893.69		-0.38

														39		8989.23		560.77		0.24

				Lots		Time		Trades

		Lots		1

		Time		0.0543541387		1

		Trades		0.6124130566		0.7575193399		1
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				x		y		x^2		xy		y^2				68		x		y		x^2		xy		y^2

		1		65		68		4225		4420		4624				1		-3		0		9		0		0

		2		63		66		3969		4158		4356				2		-5		-2		25		10		4

		3		67		68		4489		4556		4624				3		-1		0		1		0		0

		4		64		65		4096		4160		4225				4		-4		-3		16		12		9

		5		68		69		4624		4692		4761				5		0		1		0		0		1

		6		62		66		3844		4092		4356				6		-6		-2		36		12		4

		7		70		68		4900		4760		4624				7		2		0		4		0		0

		8		66		65		4356		4290		4225				8		-2		-3		4		6		9

		9		68		71		4624		4828		5041				9		0		3		0		0		9

		10		67		67		4489		4489		4489				10		-1		-1		1		1		1

		11		69		68		4761		4692		4624				11		1		0		1		0		0

		12		71		70		5041		4970		4900				12		3		2		9		6		4

				800		811		53418		54107		54849						-16		-5		106		47		41

				a		b												a		b

				35.8248031496		0.4763779528												0.218503937		0.4763779528

				y=35,8248031496063+0,476377952755905x														y=0,218503937007874+0,476377952755905x

		1		65		36.3011811024

		2		63		36.7775590551

		3		67		37.2539370079

		4		64		37.7303149606

		5		68		38.2066929134

		6		62		38.6830708661

		7		70		39.1594488189

		8		66		39.6358267717

		9		68		40.1122047244

		10		67		40.5885826772

		11		69		41.0649606299

		12		71		41.5413385827

				65		66.7893700787

				63		65.8366141732

				67		67.7421259843

				64		66.312992126

				68		68.218503937
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				Χ		5		4		6		6		10		14

				Υ		15		18		12		9		30		36





ANOVA1

		0		0

		0		0

		0		0

		0		0

		0		0

		0		0





ANOVA2

		

														synartisi  SUMSQ athrioisma tetragwnvn

														synartisi COUNT athroisma keliwn pou exoun arithmo mesa tou

				3		10		8		7		25

						A1		A2		A3		SAi		a1-x1m		a2-x2m		a3-x3m		(A1-xm)^2		(A2-xm)^2		(A3-xm)^2

						3		8				11		-1.6		2.375		-6.7142857143		2.56		5.640625		45.0816326531		SSB		18.5364285714		k-1		2		SB^2		9.2682142857		F		1.4389243138

						4		6		8		18		-0.6		0.375		1.2857142857		0.36		0.140625		1.6530612245		SSW		141.7035714286		n-k		22		SW^2		6.4410714286		F-2,22,95%		1.5

						7				8		15		2.4		-5.625		1.2857142857		5.76		31.640625		1.6530612245		SST		160.24

						2				8		10		-2.6		-5.625		1.2857142857		6.76		31.640625		1.6530612245										NOT REJECTED

						6		9				15		1.4		3.375		-6.7142857143		1.96		11.390625		45.0816326531

						2		6		8		16		-2.6		0.375		1.2857142857		6.76		0.140625		1.6530612245

						5		9		8		22		0.4		3.375		1.2857142857		0.16		11.390625		1.6530612245

						8		3				11		3.4		-2.625		-6.7142857143		11.56		6.890625		45.0816326531				F-Test Two-Sample for Variances A1, A2

						2		3		3		8		-2.6		-2.625		-3.7142857143		6.76		6.890625		13.7959183673								A1		A2

						7		1		4		12		2.4		-4.625		-2.7142857143		5.76		21.390625		7.3673469388				Mean				4.6		5.625

				Ti		46		45		47		138		4.84		15.89453125		23.5247813411		48.4		127.15625		164.6734693878				Variance				5.3777777778		9.125

				Ti^2		2116		2025		2209		19044																Observations				10		8

				Ti^2/ni		211.6		253.125		315.5714285714		761.76		18.5364285714														df				9		7

						260		317		345				160.24														F				0.5893455099

				xm		4.6		5.625		6.7142857143				s^2						4.84		15.89453125		23.5247813411				P(F<=f) one-tail				0.2257445659

				si^2/n1		4.84		15.89453125		23.5247813411																		F Critical one-tail				0.3036983998

				s		2.2		3.9867946085		4.8502351841





ploia

		

				3		10		10		10		30

						A1		A2		A3		SAi				(A1-xm)^2		(A2-xm)^2		(A3-xm)^2

						3		8		6		17				2.56		17.64		0.16		SSB		16.2666666667		k-1		2		SB^2		8.1333333333		F		1.6840490798

						4		6		8		18				0.36		4.84		5.76		SSW		130.4		n-k		27		SW^2		4.8296296296		F-2,27,95%		3.5545610899

						7		2		7		16				5.76		3.24		1.96		SST		146.6666666667

						2		3		7		12				6.76		0.64		1.96										NOT REJECTED

						6		2		5		13				1.96		3.24		0.36

						2		5		9		16				6.76		1.44		11.56

						5		5		4		14				0.16		1.44		2.56

						8		3		3		14				11.56		0.64		6.76								F-Test Two-Sample for Variances A1 A2

						2		3		3		8				6.76		0.64		6.76												A1		A2

						7		1		4		12				5.76		7.84		2.56								Mean				4.6		3.8

				Ti		46		38		56		140				48.4		41.6		40.4								Variance				5.3777777778		4.6222222222

				Ti^2		2116		1444		3136		19600																Observations				10		10

				Ti^2/ni		211.6		144.4		313.6		653.3333333333		16.2666666667														df				9		9

						260		186		354				146.6666666667														F				1.1634615385

				xm		4.6		3.8		5.6				s^2		5.3777777778		4.6222222222		4.4888888889								P(F<=f) one-tail				0.4126287025

				s		2.3190036175		2.1499353995		2.1186998109																		F Critical one-tail				3.1788971455

				Anova: Two-Factor Without Replication

				SUMMARY		Count		Sum		Average		Variance

				A1		10		46		4.6		5.3777777778

				A2		10		38		3.8		4.6222222222

				A3		10		56		5.6		4.4888888889

				ANOVA

				Source of Variation		SS		df		MS		F		P-value		F crit

				Columns		16.2666666667		2		8.1333333333		1.4022988506		0.2716555897		3.5545610899

				Error		104.4		18		5.8

				Total		146.6666666667		29





xronoseires

		

						38

												Αριθμός πλοίων		Παρατ. ώρες		(fi) (xi)		Ατομικές πιθανότητες		Θεωρητικός αριθμός ωρών

												(xi)		(fi)				Px		(Θi=NxPx)		px

		3										0		345		0		0.5016		337		0.5133928571

		2										1		277		227		0.3461		233		0.412202381

		5										2		75		150		0.1194		80		0.1116071429

												3		17		51		0.0275		18		0.025297619

												4		5		20		0.0047		3		0.0074404762

												5		3		15		0.0007		0		0.0044642857

												ΣΥΝΟΛΟ		672		463		1		672		1

												0.2		0.2		0.12

												0.18		0.18		0.0972

												0.3		0.4		0.37

						0.0754		0.0754								0

						0.24367		0.31907								0

						0.328		0.64707								0

						0.2354		0.88247								0

						0.0951		0.97757								0

						0.0205		0.99807								0

						0.0018		0.99987								0

						0.99987										0

																0

																0

																0

																0

																0

																0

																0

																0

																0





elegxoi

																								Αντιγραφή από Θαλασσινό POS 2e																		Αντιγραφή από Θαλασσινό POS 2e

		X1		1		74																				ΧΡΗΣΗ ΔΙΠΛΟΥ ΚΙΝΗΤΟΥ ΜΕΣΟΥ																ΠΑΡΑΔΕΙΓΜΑ ΥΠΟΛΟΓΙΣΜΟΥ ΣΥΝΤΕΛΕΣΤΩΝ ΕΠΟΧΙΚΟΤΗΤΑΣ  Τ=3  k=1,12

		X2		2		69																																				 		1		2		3		4		5		6		7		8

		X3		3		80		71.5																1		160																ΜΗΝΑΣ		Y(1)		Y(2)		Y(3)		gk(1)		gk(2)		gk(3)		gk		Gk

		X4		4		91		74.5		74.3333333333														2		182																ΙΑΝ		109.0		120.0		134.0		91.8		94.1		96.9		94.3		94.2

		X5		5		76		85.5		80														3		192																ΦΕΒ		108.0		115.0		129.0		90.9		90.2		93.3		91.5		91.4

		X6		6		83		83.5		82.3333333333														4		224																ΜΑΡ		123.0		130.0		140.0		103.5		102.0		101.2		102.2		102.2

		X7		7		79		79.5		83.3333333333														5		188																ΑΠΡ		116.0		123.0		138.0		97.6		96.5		99.8		98.0		97.9

		X8		8		87		81		79.3333333333														6		198																ΜΙΑ		124.0		132.0		144.0		104.4		103.5		104.1		104.0		104.0

		X9		9		89		83		83														7		206																ΙΟΥΝ		119.0		125.0		136.0		100.2		98.0		98.3		98.8		98.8

		X10		10		92		88		85														8		203																ΙΟΥΛ		125.0		135.0		148.0		105.2		105.9		107.0		106.0		106.0

								90.5		89.3333333333														9		238																ΑΥΓ		102.0		108.0		116.0		85.9		84.7		83.9		84.8		84.8

																								10		228																ΣΕΠ		126.0		135.0		144.0		106.1		105.9		104.1		105.4		105.3

				4																				11		231		218.75														ΟΚΤ		127.0		143.0		146.0		106.9		112.2		105.6		108.2		108.2

				I		Xi		S'		S''		a		b		F								12		221		225														ΝΟΕ		123.0		135.0		140.0		103.5		105.9		101.2		103.5		103.5

				1		74																		13		259		229.5														ΔΕΚ		124.0		129.0		145.0		104.4		101.2		104.8		103.5		103.4

				2		69																		14		273		234.75														 		 		 		 								 		 

				3		80																		15		 		246		233.81		258.19		8.04		266.23						ΜΟ:		118.8		127.5		138.3						ΣΥΝ:		1200.2		1200.0

				4		91																																														λ=0,999833361106482

				5		76		78.5																Αντιγραφή από Θαλασσινό POS 2e																		Υπολογισμός με συναρτήσεις

				6		83		79																		X		S'		S''		a		b		F

				7		79		82.5																1		143		 		 		 		 		 						ΠΑΡΑΔΕΙΓΜΑ ΥΠΟΛΟΓΙΣΜΟΥ ΣΥΝΤΕΛΕΣΤΩΝ ΕΠΟΧΙΚΟΤΗΤΑΣ  Τ=3  k=1,12																				Χ		Υ				XY		X^2								142.94

				8		87		82.25		80.5625		83.9375		0.3375		84.275								2		152		143		143		143		0		143						 		1		2		3		4		5		6		7		8				1		109.0		118.8		109		1																																				Γράφημα

				9		89		81.25		81.25		81.25		0		81.25								3		161		144.8		143.36		146.24		0.36		146.6						ΜΗΝΑΣ		Y(1)		Y(2)		Y(3)		gk(1)		gk(2)		gk(3)		gk		Gk				2		108.0		118.8		216		4																																						X		F

				10		92		84.5		82.625		86.375		0.375		86.75								4		139		148.04		144.3		151.78		0.94		152.72						ΙΑΝ		109.0		120.0		134.0		91.8		94.1		96.9		94.3		94.2				3		123.0		118.8		369		9																																				1		143

				11		820		86.75		83.6875		89.8125		0.6125		90.425								5		137		146.23		144.68		147.78		0.39		148.17						ΦΕΒ		108.0		115.0		129.0		90.9		90.2		93.3		91.5		91.4				4		116.0		118.8		464		16																																				2		152		143

						82																		6		174		144.39		144.62		144.15		-0.06		144.09						ΜΑΡ		123.0		130.0		140.0		103.5		102.0		101.2		102.2		102.2				5		124.0		118.8		620		25																																				3		161		146.6

																								7		142		150.31		145.76		154.86		1.14		155.99						ΑΠΡ		116.0		123.0		138.0		97.6		96.5		99.8		98.0		97.9				6		119.0		118.8		714		36																																				4		139		152.72

				4																				8		141		148.65		146.34		150.96		0.58		151.53						ΜΙΑ		124.0		132.0		144.0		104.4		103.5		104.1		104.0		104.0				7		125.0		118.8		875		49																																				5		137		148.168

				I		Xi		S'		S''		a		b		F								9		162		147.12		146.49		147.74		0.16		147.9						ΙΟΥΝ		119.0		125.0		136.0		100.2		98.0		98.3		98.8		98.8				8		102.0		118.8		816		64																																				6		174		144.088

				1		11																		10		180		150.09		147.21		152.97		0.72		153.69						ΙΟΥΛ		125.0		135.0		148.0		105.2		105.9		107.0		106.0		106.0				9		126.0		118.8		1134		81																																				7		142		155.99328

				2		12																		11		164		156.08		148.99		163.16		1.77		164.94						ΑΥΓ		102.0		108.0		116.0		85.9		84.7		83.9		84.8		84.8				10		127.0		118.8		1270		100																																				8		141		151.532928

				3		14																		12		171		157.66		150.72		164.6		1.73		166.33						ΣΕΠ		126.0		135.0		144.0		106.1		105.9		104.1		105.4		105.3				11		123.0		118.8		1353		121																																				9		162		147.8969856

				4		15																		13		206		160.33		152.64		168.01		1.92		169.94						ΟΚΤ		127.0		143.0		146.0		106.9		112.2		105.6		108.2		108.2				12		124.0		118.8		1488		144																																				10		180		153.69410304

				5		18		13																14		193		169.46		156.01		182.92		3.36		186.28						ΝΟΕ		123.0		135.0		140.0		103.5		105.9		101.2		103.5		103.5				13		120.0		127.5		1560		169																																				11		164		164.93649408

				6		20		14.75																15				174.17		159.64		188.7		3.63		192.33						ΔΕΚ		124.0		129.0		145.0		104.4		101.2		104.8		103.5		103.4				14		115.0		127.5		1610		196																																				12		171		166.3341645824

				7		22		16.75																																		ΜΟ:		118.8		127.5		138.3								1200.2		1200.0				15		130.0		127.5		1950		225																																				13		206		169.9353071206

				8		23		18.75		15.8125		21.6875		0.5875		22.275								Υπολογισμός με συναρτήσεις																								3				λ=0,999826161709368										16		123.0		127.5		1968		256																																				14		193		186.2826260603

				9		24		20.75		17.75		23.75		0.6		24.35								ΠΑΡΑΔΕΙΓΜΑ ΕΚΘΕΤΙΚΗΣ ΕΞΟΜΑΛΥΝΣΗΣ Με a= 0,2												0.2						109.0		120.0		134.0		94.2														17		132.0		127.5		2244		289																																				15				192.3336051393

				10		26		22.25		19.625		24.875		0.525		25.4										X		S'		S''		a		b		F						108.0		115.0		129.0		91.4														18		125.0		127.5		2250		324

				11		185		23.75		21.375		26.125		0.475		26.6								1		143																123.0		130.0		140.0		102.2														19		135.0		127.5		2565		361

						18.5																		2		152		143		143		143		0		143						116.0		123.0		138.0		97.9														20		108.0		127.5		2160		400

				3																				3		161		144.8		143.36		146.24		0.36		146.6						124.0		132.0		144.0		104.0														21		135.0		127.5		2835		441

				I		Xi		S'		S''		a		b		F								4		139		148.04		144.296		151.784		0.936		152.72						119.0		125.0		136.0		98.8														22		143.0		127.5		3146		484

				1		11																		5		137		146.232		144.6832		147.7808		0.3872		148.168						125.0		135.0		148.0		106.0														23		135.0		127.5		3105		529

				2		12																		6		174		144.3856		144.62368		144.14752		-0.05952		144.088						102.0		108.0		116.0		84.8														24		129.0		127.5		3096		576

				3		14																		7		142		150.30848		145.76064		154.85632		1.13696		155.99328						126.0		135.0		144.0		105.3														25		134.0		138.3		3350		625

				4		15		12.3333333333																8		141		148.646784		146.3378688		150.9556992		0.5772288		151.532928						127.0		143.0		146.0		108.2														26		129.0		138.3		3354		676

				5		18		13.6666666667																9		162		147.1174272		146.49378048		147.74107392		0.15591168		147.8969856						123.0		135.0		140.0		103.5														27		140.0		138.3		3780		729

				6		20		15.6666666667		13.8888888889		17.4444444444		0.4444444444		17.8888888889								10		180		150.09394176		147.213812736		152.974070784		0.720032256		153.69410304						124.0		129.0		145.0		103.4														28		138.0		138.3		3864		784

				7		22		17.6666666667		15.6666666667		19.6666666667		0.5		20.1666666667								11		164		156.075153408		148.9860808704		163.1642259456		1.7722681344		164.93649408																										29		144.0		138.3		4176		841

				8		23		20		17.7777777778		22.2222222222		0.5555555556		22.7777777778								12		171		157.6601227264		150.7208892416		164.5993562112		1.7348083712		166.3341645824																										30		136.0		138.3		4080		900

				9		24		21.6666666667		19.7777777778		23.5555555556		0.4722222222		24.0277777778								13		206		160.3280981811		152.6423310295		168.0138653327		1.9214417879		169.9353071206																										31		148.0		138.3		4588		961

				10		26		23		21.5555555556		24.4444444444		0.3611111111		24.8055555556								14		193		169.4624785449		156.0063605326		182.9185965572		3.3640295031		186.2826260603																										32		116.0		138.3		3712		1024

				11		185		24.3333333333		23		25.6666666667		0.3333333333		26								15				174.1699828359		159.6390849932		188.7008806786		3.6327244607		192.3336051393																										33		144.0		138.3		4752		1089

						18.5																																																								34		146.0		138.3		4964		1156

				4																																																										35		140.0		138.3		4900		1225

				I		Xi		S'		S''		a		b		F																																														36		145.0		138.3		5220		1296

				1		18																																																								37		136.6432398818		145		5055.7998756273		1369

				2		12																																																								38		132.5942637803		145		5038.5820236507		1444

				3		14																																																								39		148.2248140635		145		5780.767748476		1521

				4		15																																																								40		142.0254098865		145		5681.0163954601		1600

				5		18		14.75																																																						41		150.787311912		145		6182.2797883915		1681

				6		14		14.75																																																						42		143.3049324673		145		6018.8071636267		1764

				7		13		15.25												3																4																										43		153.7288288283		145		6610.3396396179		1849

				8		11		15		14.9375		15.0625		0.0125		15.075				I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F														44		122.9580035732		145		5410.1521572229		1936

				9		17		14		14.75		13.25		-0.15		13.1				1		111														1		111																								45		152.7379201449		145		6873.2064065227		2025

				10		19		13.75		14.5		13		-0.15		12.85				2		27														2		27																								46		156.8756903014		145		7216.2817538655		2116

				11		151		15		14.4375		15.5625		0.1125		15.675				3		33														3		33																								47		150.1199094027		145		7055.6357419258		2209

						15.1														4		22		57												4		22																								48		149.999675758		145		7199.984436384		2304		-1077912.5

				3																5		42		27.3333333333												5		42		48.25																						1176		6356.0				162779.853130771		38024

				I		Xi		S'		S''		a		b		F				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111				6		29		31																						24.5		259.4285714286

				1		18														7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889				7		30		31.5																		338776.950277009				0.0000048816		-22456

				2		12														8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222				8		24		30.75		35.375		26.125		-0.925		25.2														Y=4,88163909904153E-06+-22456X

				3		14														9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333				9		30		31.25		31.125		31.375		0.025		31.4

				4		15		14.6666666667												10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778				10		24		28.25		30.4375		26.0625		-0.4375		25.625

				5		18		13.6666666667												11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778				11		26		27		29.3125		24.6875		-0.4625		24.225

				6		14		15.6666666667		14.6666666667		16.6666666667		0.25		16.9166666667				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222				12		32		26		28.125		23.875		-0.425		23.45

				7		13		15.6666666667		15		16.3333333333		0.1666666667		16.5				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889				13		41		28		27.3125		28.6875		0.1375		28.825

				8		11		15		15.4444444444		14.5555555556		-0.1111111111		14.4444444444				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667				14		38		30.75		27.9375		33.5625		0.5625		34.125

				9		17		12.6666666667		14.4444444444		10.8888888889		-0.4444444444		10.4444444444				15		79		37		29		45		2		47				15		79		34.25		29.75		38.75		0.9		39.65

				10		19		13.6666666667		13.7777777778		13.5555555556		-0.0277777778		13.5277777778				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444				16		71		47.5		35.125		59.875		2.475		62.35

				11		151		15.6666666667		14		17.3333333333		0.4166666667		17.75				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889				17		130		57.25		42.4375		72.0625		2.9625		75.025

						15.1														18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778				18		45		79.5		54.625		104.375		4.975		109.35

																				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556				19		151		81.25		66.375		96.125		2.975		99.1

																				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333				20		81		99.25		79.3125		119.1875		3.9875		123.175

																				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667				21		85		101.75		90.4375		113.0625		2.2625		115.325

				4																22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333				22		41		90.5		93.1875		87.8125		-0.5375		87.275

				I		Xi		S'		S''		a		b		F				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222				23		176		89.5		95.25		83.75		-1.15		82.6

				1		74														24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25				24		102		95.75		94.375		97.125		0.275		97.4

				2		69														25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778				25		102		101		94.1875		107.8125		1.3625		109.175

				3		80														26		165		126.6666666667		92		161.3333333333		8.6666666667		170				26		165		105.25		97.875		112.625		1.475		114.1

				4		91														27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222				27		88		136.25		109.5625		162.9375		5.3375		168.275

				5		76		78.5												28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667				28		77		114.25		114.1875		114.3125		0.0125		114.325

				6		83		79												29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667				29		142		108		115.9375		100.0625		-1.5875		98.475

				7		79		82.5												30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111				30		46		118		119.125		116.875		-0.225		116.65

				8		87		82.25		80.5625		83.9375		0.3375		84.275						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222						2090		88.25		107.125		69.375		-3.775		65.6

				9		89		81.25		81.25		81.25		0		81.25						69.6666666667																69.6666666667

				10		92		84.5		82.625		86.375		0.375		86.75

				11		820		86.75		83.6875		89.8125		0.6125		90.425				3																4

						82														I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

						ρ5														1		24368														1		24368

																				2		4013														2		4013

																				3		5741														3		5741

																				4		3711		11374												4		3711

																				5		5386		4488.3333333333												5		5386		9458.25

																				6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		3498		4712.75

																				7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		4067		4584

																				8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		2641		4165.5		5730.125		2600.875		-312.925		2287.95

																				9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525

																				10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675

																				11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975

																				12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425

																				13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		6021		4330.25		3766.375		4894.125		112.775		5006.9

																				14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		4121		4911.25		4125.25		5697.25		157.2		5854.45

																				15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925

																				16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		2560		5442		4900.9375		5983.0625		108.2125		6091.275

																				17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		6309		4728.5		5000.5		4456.5		-54.4		4402.1

																				18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725

																				19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		9292		4576		4886.75		4265.25		-62.15		4203.1

																				20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		4459		5346		4862.75		5829.25		96.65		5925.9

																				21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675

																				22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625

																				23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825

																				24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		9319		5932		5673.3125		6190.6875		51.7375		6242.425

																				25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		10038		7147		6004.875		8289.125		228.425		8517.55

																				26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		20157		8414.5		6737.125		10091.875		335.475		10427.35

																				27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		7485		12678.5		8543		16814		827.1		17641.1

																				28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525

																				29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		8566		10791.25		10908.5		10674		-23.45		10650.55

																				30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325

																						194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						194963		5809.25		9693.375		1925.125		-776.825		1148.3

																						6498.7666666667																6498.7666666667
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regr.SSPS-EXCEL
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xronosei

		

				P		Q		PQ		P^2		Q^2		Q*

				2		20		40		4		400		18.9677419355

				4		15		60		16		225		15.7634408602

				5		14		70		25		196		14.1612903226

				7		10		70		49		100		10.9569892473

				10		7		70		100		49		6.1505376344

				28		66		310		194		970		66

				5.6		13.2								13.2

				11										4.5483870968

				b		-1.6021505376

				a		22.1720430108

				Y*=22,1720430107527+-1,60215053763441X

				S^2		1.1039426523

				S		1.0506867527

				R^2		0.9664794741

				R		0.9830968793

				Έχουμε Συσχέτιση μεγάλη αφού R2=96,6%

				To R=0,9831 δείχνει μεγάλη ένταση εξάρτησης τιμών των Χ,Υ

				Το πρόσημο (-) της Χ είναι αντίθετο με αυτό της Υ συμφωνα με την Οικ.Θ

				ΣΤΑΤΙΣΤΙΚΟΣ ΕΛΕΓΧΟΣ

				Ηο:  β=0				εδώ t=|b|/Sb

				Η1:  β όχι 0				ελέγχω to t σε σχέση με το  t N-T-1,0,05

								αν t>t Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Ηο:  ρ=0				εδώ t=(r*RT(T-2))/RT(1-r^2)

				Η1 : ρ όχι 0				ελέγχω το t σε σχέση με το  t N-T-1,0,05

								αν t>t Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Ho:  R^2=0				εδώ F=(R^2*(T-N-1))/(N*(1-R^2))

				H1:  R^2 όχι 0				ελέγχω το F σε σχέση με το  FN, N-T-1,0,05

								αν F>F N, Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Για την ελαστικότητα ζήτησης ΑΥΞΑΝΩ το τελευταίο Ρ κατά 1, δηλ. το Ρ11

				εpq5-6= b.(P11/Q*11)

				Αν η εΧΥ είναι <1 έχουμε ανελαστιοκότητα, αν >1 ελαστικότητα ζήτησης

				Μέση ελαστικότητα  εμέση=b*(Pμ/Qμ)

				εδώ έχουμε

				εpq5-6		-3.8747044917		Η ζήτηση στο Ρ5 προς Ρ6 είναι ανελαστική

				εPμQμ		-0.6797002281		Η μέση ελαστικότητα είναι <1 άρα ΑΝΕΛΑΣΤΙΚΗ





ERG.TANK.Timeseries

		year		pop		migr				SUMMARY OUTPUT

		1960		7.90		-3.70

		1961		7.50		-2.80				Regression Statistics

		1962		4.40		-5.70				Multiple R		0.8946468931

		1963		3.00		-6.60				R Square		0.8003930634

		1964		4.30		-5.60				Adjusted R Square		0.7917145009

		1965		5.20		-4.70				Standard Error		1.6846553049

		1966		9.50		-0.60				Observations		25

		1967		7.10		-3.30

		1968		5.50		-4.40				ANOVA

		1969		1.80		-7.60						df		SS		MS		F		Significance F

		1970		2.80		-5.30				Regression		1		261.7445395835		261.7445395835		92.226456497		0.0000000016

		1971		5.90		-1.80				Residual		23		65.2754604165		2.8380634964

		1972		7.10		-0.10				Total		24		327.02

		1973		1.90		-4.80

		1974		5.40		-2.10						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		1975		13.30		6.50				Intercept		7.693539793		0.3421831103		22.4836923904		3.71474513604007E-17		6.9856810614		8.4013985245		6.9856810614		8.4013985245

		1976		13.20		6.10				migr		0.7205273781		0.0750278888		9.6034606521		0.0000000016		0.5653205762		0.87573418		0.5653205762		0.87573418

		1977		13.10		6.70

		1978		13.90		7.00				Y*=7,69353979295856+0,720527378088643X

		1979		11.20		4.30

		1980		11.50		5.20				RESIDUAL OUTPUT										PROBABILITY OUTPUT

		1981		6.30		0.70

		1982		6.20		0.80				Observation		Predicted pop		Residuals		Standard Residuals				Percentile		pop

		1983		5.20		0.90				1		5.027588494		2.872411506		1.7417158606				2		1.8				5.027588494

		1984		4.80		1.00				2		5.6760631343		1.8239368657		1.1059626245				6		1.9				5.6760631343

										3		3.5865337379		0.8134662621		0.4932535216				10		2.8				3.5865337379

										4		2.9380590976		0.0619409024		0.0375584946				14		3				2.9380590976

		pop				migr				5		3.6585864757		0.6414135243		0.3889275984				18		4.3				3.6585864757

										6		4.3070611159		0.8929388841		0.5414425522				22		4.4				4.3070611159

		Mean		7.12		Mean		-0.796		7		7.2612233661		2.2387766339		1.3575049269				26		4.8				7.2612233661

		Standard Error		0.7382637288		Standard Error		0.9166693333		8		5.3157994453		1.7842005547		1.0818681091				30		5.2				5.3157994453

		Median		6.2		Median		-1.8		9		4.5232193294		0.9767806706		0.5922808702				34		5.2				4.5232193294

		Mode		5.2		Mode				10		2.2175317195		-0.4175317195		-0.2531745945				38		5.4				2.2175317195

		Standard Deviation		3.6913186442		Standard Deviation		4.5833466666		11		3.8747446891		-1.0747446891		-0.6516823468				42		5.5				3.8747446891

		Sample Variance		13.6258333333		Sample Variance		21.0070666667		12		6.3965905124		-0.4965905124		-0.3011126957				46		5.9				6.3965905124

		Kurtosis		-0.7432423907		Kurtosis		-1.0459329214		13		7.6214870551		-0.5214870551		-0.316208967				50		6.2				7.6214870551

		Skewness		0.5647702204		Skewness		0.4351172123		14		4.2350083781		-2.3350083781		-1.4158560214				54		6.3				4.2350083781

		Range		12.1		Range		14.6		15		6.180432299		-0.780432299		-0.4732230429				58		7.1				6.180432299

		Minimum		1.8		Minimum		-7.6		16		12.3769677505		0.9230322495		0.5596899697				62		7.1				12.3769677505

		Maximum		13.9		Maximum		7		17		12.0887567993		1.1112432007		0.6738135896				66		7.5				12.0887567993

		Sum		178		Sum		-19.9		18		12.5210732262		0.5789267738		0.3510381232				70		7.9				12.5210732262

		Count		25		Count		25		19		12.7372314396		1.1627685604		0.7050565142				74		9.5				12.7372314396

		Confidence Level(95,0%)		1.5237011345		Confidence Level(95,0%)		1.8919121292		20		10.7918075187		0.4081924813		0.2475116526				78		11.2				10.7918075187

										21		11.440282159		0.059717841		0.0362105188				82		11.5				11.440282159

				pop		migr				22		8.1979089576		-1.8979089576		-1.1508163529				86		13.1				8.1979089576

		pop		1						23		8.2699616954		-2.0699616954		-1.2551422762				90		13.2				8.2699616954

		migr		0.8946468931		1				24		8.3420144332		-3.1420144332		-1.905192331				94		13.3				8.3420144332

										25		8.414067171		-3.614067171		-2.1914262981				98		13.9				8.414067171
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ergasia Thalass

		ΥΨΟΣ		ΒΑΡΟΣ						SUMMARY OUTPUT

		1.70		70						ΣΤΑΤΙΣΤΙΚΕΣ ΠΑΛΙΝΔΡΟΜΗΣΗΣ										Υ^=-121,293717796746+108,783473233504Χ

		1.76		70						Regression Statistics

		1.82		75						Multiple R		0.9656700477		συντελεστής πολλαπλής συσχέτισης

		1.60		54						R Square		0.9325186411		συντελεστής προσδιορισμού

		1.67		60						Adjusted R Square		0.9287696767		συντελεστής προσδιορισμού διορθωμένος για βαθμούς ελευθερίας

		1.94		92						Standard Error		3.1358465483		τυπικό σφάλμα εκτίμησης

		1.72		65						Observations		20		αριθμός παρατηρήσεων

		1.72		64						ΑΝΑΛΥΣΗ ΔΙΑΚΥΜΑΝΣΗΣ

		1.83		74						ANOVA		Analysis Of Variation

		1.77		70								βαθμοί ελευθερίας		άθρ.τετραγώνων		Μέσο σφάλμα		στατιστική του F

		1.80		70								df		SS		MS		F		Significance F

		1.56		50						Regression		1		2445.9963956554		2445.9963956554		248.7403309375		0

		1.80		76						Residual		18		177.0036043446		9.8335335747

		1.77		76						Total		19		2623

		1.58		51						ΠΑΡΑΜΕΤΡΟΙ ΚΑΙ ΣΤΑΤΙΣΤΙΚΑ ΜΕΤΡΑ

		1.87		80								σταθερά		συντελ.παλινδρ.		στατιστική του t		σημαντικότητα		Διαστήματα Εμπιστοσύνης

		1.63		56								Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		1.64		56						Intercept		-121.2937177967		11.9910784214		-10.1153302092		0.0000000075		-146.4860582349		-96.1013773586		-146.4860582349		-96.1013773586

		1.67		55						ΥΨΟΣ		108.7834732335		6.8974699477		15.7715037627		0		94.2924153838		123.2745310832		94.2924153838		123.2745310832

		1.86		86

										Υ^=-121,293717796746+108,783473233504Χ

																				ΑΘΡΟΙΣΤΙΚΕΣ ΠΙΘΑΝΟΤΗΤΕΣ

										RESIDUAL OUTPUT										PROBABILITY OUTPUT

										παρατήρηση α/α		αναμενόμενη τιμή Υ		σφαλμ. ei=Yi-Y^i		τυποποιημένα σφάλματα

										Observation		Predicted ΒΑΡΟΣ		Residuals		Standard Residuals				Percentile		ΒΑΡΟΣ

										1		63.6381867002		6.3618132998		2.0843308915				2.5		50

										2		70.1651950942		-0.1651950942		-0.0541231284				7.5		51

										3		76.6922034882		-1.6922034882		-0.5544192888				12.5		54

										4		52.7598393769		1.2401606231		0.4063157744				17.5		55

										5		60.3746825032		-0.3746825032		-0.1227578175				22.5		56

										6		89.7462202763		2.2537797237		0.7384093936				27.5		56

										7		65.8138561649		-0.8138561649		-0.2666449746				32.5		60

										8		65.8138561649		-1.8138561649		-0.5942765465				37.5		64

										9		77.7800382206		-3.7800382206		-1.238459864				42.5		65

										10		71.2530298266		-1.2530298266		-0.4105321317				47.5		70

										11		74.5165340236		-4.5165340236		-1.4797591416				52.5		70

										12		48.4085004475		1.5914995525		0.5214255				57.5		70

										13		74.5165340236		1.4834659764		0.4860302897				62.5		70

										14		71.2530298266		4.7469701734		1.5552572996				67.5		74

										15		50.5841699122		0.4158300878		0.1362390653				72.5		75

										16		82.1313771499		-2.1313771499		-0.6983064459				77.5		76

										17		56.0233435739		-0.0233435739		-0.0076480918				82.5		76

										18		57.1111783062		-1.1111783062		-0.3640570951				87.5		80

										19		60.3746825032		-5.3746825032		-1.7609156769				92.5		86

										20		81.0435424176		4.9564575824		1.6238919887				97.5		92
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		T		Yt		Yt-Ym		Yt+1-Ym		Yt+2-Ym		Yt+3-Ym		Yt+4-Ym		Yt+4-Ym		Yt+4-Ym

		1		74		-8		-13		-2		9		-6		1		-3		169

		2		69		-13		-2		9		-6		1		-3		5		4

		3		80		-2		9		-6		1		-3		5		7		81

		4		91		9		-6		1		-3		5		7		10		36

		5		76		-6		1		-3		5		7		10				1

		6		83		1		-3		5		7		10						9

		7		79		-3		5		7		10								25

		8		87		5		7		10										49

		9		89		7		10												100

		10		92		10														0

		55		820		538		474		305		301		220		184		183		474

		10		82		53.8		8.8104089219		34.6181434599		30.1		22		18.4		18.3

				ym		yo^		y1^		y2^





		4				trades												4		lots

						T		S'		S''		a		b		F				L		S'		S''		a		b		F

		1		Jul '04		444												1		14,799

		2		Aug '04		367												2		11,040

		3		Sep '04		434												3		15,350

		4		Oct '04		713												4		29,435

		5		Nov '04		391		489.5										5		13,305		17656

		6		Dec '04		301		476.25										6		12,900		17282.5

		7		Jan '05		573		459.75										7		18,190		17747.5

		8		Feb '05		503		494.5		480		509		2.9		511.9		8		10,990		18457.5		17785.875		19129.125		134.325		19263.45

		9		Mar '05		517		442		468.125		415.875		-5.225		410.65		9		12,207		13846.25		16833.4375		10859.0625		-597.4375		10261.625

		10		Apr '05		311		473.5		467.4375		479.5625		1.2125		480.775		10		7,310		13571.75		15905.75		11237.75		-466.8		10770.95

		11		May '05		353		476		471.5		480.5		0.9		481.4		11		8,890		12174.25		14512.4375		9836.0625		-467.6375		9368.425

		12		Jun '05		390		421		453.125		388.875		-6.425		382.45		12		9,245		9849.25		12360.375		7338.125		-502.225		6835.9

		13		Jul '05		337		392.75		440.8125		344.6875		-9.6125		335.075		13		11,826		9413		11252.0625		7573.9375		-367.8125		7206.125

		14		Aug '05		561		347.75		409.375		286.125		-12.325		273.8		14		13,290		9317.75		10188.5625		8446.9375		-174.1625		8272.775

		15		Sep '05		688		410.25		392.9375		427.5625		3.4625		431.025		15		16,080		10812.75		9848.1875		11777.3125		192.9125		11970.225

		16		Oct '05		472		494		411.1875		576.8125		16.5625		593.375		16		8,820		12610.25		10538.4375		14682.0625		414.3625		15096.425

		17		Nov '05		690		514.5		441.625		587.375		14.575		601.95		17		13,710		12504		11311.1875		13696.8125		238.5625		13935.375

		18		Dec '05		268		602.75		505.375		700.125		19.475		719.6		18		5,435		12975		12225.5		13724.5		149.9		13874.4

		19		Jan '06		809		529.5		535.1875		523.8125		-1.1375		522.675		19		17,005		11011.25		12275.125		9747.375		-252.775		9494.6

		20		Feb '06		335		559.75		551.625		567.875		1.625		569.5		20		6,065		11242.5		11933.1875		10551.8125		-138.1375		10413.675

		21		Mar '06		503		525.5		554.375		496.625		-5.775		490.85		21		8,105		10553.75		11445.625		9661.875		-178.375		9483.5

		22		Apr '06		522		478.75		523.375		434.125		-8.925		425.2		22		7,410		9152.5		10490		7815		-267.5		7547.5

		23		May '06		545		542.25		526.5625		557.9375		3.1375		561.075		23		7,740		9646.25		10148.75		9143.75		-100.5		9043.25

		24		Jun '06		496		476.25		505.6875		446.8125		-5.8875		440.925		24		8,106		7330		9170.625		5489.375		-368.125		5121.25

		25		Jul '06		686		516.5		503.4375		529.5625		2.6125		532.175		25		14,005		7840.25		8492.25		7188.25		-130.4		7057.85

		26		Aug '06		983		562.25		524.3125		600.1875		7.5875		607.775		26		21,320		9315.25		8532.9375		10097.5625		156.4625		10254.025

		27		Sep '06		721		677.5		558.125		796.875		23.875		820.75		27		14,050		12792.75		9319.5625		16265.9375		694.6375		16960.575

		28		Oct '06		782		721.5		619.4375		823.5625		20.4125		843.975		28		16,950		14370.25		11079.625		17660.875		658.125		18319

		29		Nov '06		820		793		688.5625		897.4375		20.8875		918.325		29		18,205		16581.25		13264.875		19897.625		663.275		20560.9

		30		Dec '06		597		826.5		754.625		898.375		14.375		912.75		30		9,862		17631.25		15343.875		19918.625		457.475		20376.1

		31		Jan '07		894		730		767.75		692.25		-7.55		684.7		31		15,480		14766.75		15837.375		13696.125		-214.125		13482

		32		Feb '07		938		773.25		780.6875		765.8125		-1.4875		764.325		32		14,427		15124.25		16025.875		14222.625		-180.325		14042.3

		33		Mar '07		1,321		812.25		785.5		839		5.35		844.35		33		21,367		14493.5		15503.9375		13483.0625		-202.0875		13280.975

		34		Apr '07		1,076		937.5		813.25		1061.75		24.85		1086.6		34		16,315		15284		14917.125		15650.875		73.375		15724.25

		35		May '07		1,149		1057.25		895.0625		1219.4375		32.4375		1251.875		35		17,325		16897.25		15449.75		18344.75		289.5		18634.25

		36		Jun '07		818		1121		982		1260		27.8		1287.8		36		12,030		17358.5		16008.3125		18708.6875		270.0375		18978.725

		37		Jul '07		1,055		1091		1051.6875		1130.3125		7.8625		1138.175		37		14,395		16759.25		16574.75		16943.75		36.9		16980.65

		38		Aug '07		1,087		1024.5		1073.4375		975.5625		-9.7875		965.775		38		15,640		15016.25		16507.8125		13524.6875		-298.3125		13226.375

		39		Sep '07		790		1027.25		1065.9375		988.5625		-7.7375		980.825		39		9,550		14847.5		15995.375		13699.625		-229.575		13470.05

								937.5		1020.0625		854.9375		-16.5125		838.425						12903.75		14881.6875		10925.8125		-395.5875		10530.225
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						trades		lots				DESCRIPTIVE STATISTICS

						T		L				T						L

		1		Jul '04		444		14,799

		2		Aug '04		367		11,040				Mean		647.1795				Mean		13,286.5128

		3		Sep '04		434		15,350				Standard Error		43.1067				Standard Error		772.8634

		4		Oct '04		713		29,435				Median		573.0000				Median		13,305.0000

		5		Nov '04		391		13,305				Mode		503.0000				Mode

		6		Dec '04		301		12,900				Standard Deviation		269.2013				Standard Deviation		4,826.5304

		7		Jan '05		573		18,190				Sample Variance		72,469.3617				Sample Variance		23,295,395.5196

		8		Feb '05		503		10,990				Kurtosis		-0.3708				Kurtosis		1.9311

		9		Mar '05		517		12,207				Skewness		0.6361				Skewness		0.9033

		10		Apr '05		311		7,310				Range		1,053.0000				Range		24,000.0000

		11		May '05		353		8,890				Minimum		268.0000				Minimum		5,435.0000

		12		Jun '05		390		9,245				Maximum		1,321.0000				Maximum		29,435.0000

		13		Jul '05		337		11,826				Sum		25,240.0000				Sum		518,174.0000

		14		Aug '05		561		13,290				Count		39.0000				Count		39.0000

		15		Sep '05		688		16,080				Confidence Level(95,0%)		87.2650				Confidence Level(95,0%)		1,564.5802

		16		Oct '05		472		8,820

		17		Nov '05		690		13,710				COVARIANCE

		18		Dec '05		268		5,435						T				L

		19		Jan '06		809		17,005				T		70,611.1729

		20		Feb '06		335		6,065				L		775,310.5490				22,698,077.6857

		21		Mar '06		503		8,105

		22		Apr '06		522		7,410				CORRELATION

		23		May '06		545		7,740						T

		24		Jun '06		496		8,106				T		1.0000

		25		Jul '06		686		14,005

		26		Aug '06		983		21,320				SUMMARY OUTPUT

		27		Sep '06		721		14,050

		28		Oct '06		782		16,950				Regression Statistics

		29		Nov '06		820		18,205				Multiple R		0.6124

		30		Dec '06		597		9,862				R Square		0.3750				Υ^= 6180,4832 +10,98*Χ

		31		Jan '07		894		15,480				Adjusted R Square		0.3582

		32		Feb '07		938		14,427				Standard Error		3,866.7732

		33		Mar '07		1,321		21,367				Observations		39.0000

		34		Apr '07		1,076		16,315

		35		May '07		1,149		17,325				ANOVA

		36		Jun '07		818		12,030						df				SS		MS		F		Significance F

		37		Jul '07		1,055		14,395				Regression		1.0000				332,003,427.7878		332,003,427.7878		22.2047		0.0000

		38		Aug '07		1,087		15,640				Residual		37.0000				553,221,601.9558		14,951,935.1880

		39		Sep '07		790		9,550				Total		38.0000				885,225,029.7436

						T		L						Coefficients				Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

												Intercept		6,180.4832				1,630.1777		3.7913		0.0005		2,877.4327		9,483.5338		2,877.4327		9,483.5338

												T		10.9799981646				2.3301		4.7122		0.0000		6.2587		15.7013		6.2587		15.7013

												RESIDUAL OUTPUT												PROBABILITY OUTPUT

												Observation		Predicted L				Residuals		Standard Residuals				Percentile		L

												1		11,055.6024		14,799		3,743.3976		0.9811				1.2821		5,435.0000

												2		10,210.1426		11,040		829.8574		0.2175				3.8462		6,065.0000

												3		10,945.8024		15,350		4,404.1976		1.1543				6.4103		7,310.0000

												4		14,009.2219		29,435		15,425.7781		4.0429				8.9744		7,410.0000

												5		10,473.6625		13,305		2,831.3375		0.7421				11.5385		7,740.0000

												6		9,485.4627		12,900		3,414.5373		0.8949				14.1026		8,105.0000

												7		12,472.0222		18,190		5,717.9778		1.4986				16.6667		8,106.0000

												8		11,703.4223		10,990		-713.4223		-0.1870				19.2308		8,820.0000

												9		11,857.1423		12,207		349.8577		0.0917				21.7949		8,890.0000

												10		9,595.2627		7,310		-2,285.2627		-0.5989				24.3590		9,245.0000

												11		10,056.4226		8,890		-1,166.4226		-0.3057				26.9231		9,550.0000

												12		10,462.6825		9,245		-1,217.6825		-0.3191				29.4872		9,862.0000

												13		9,880.7426		11,826		1,945.2574		0.5098				32.0513		10,990.0000

												14		12,340.2622		13,290		949.7378		0.2489				34.6154		11,040.0000

												15		13,734.7220		16,080		2,345.2780		0.6147				37.1795		11,826.0000

												16		11,363.0424		8,820		-2,543.0424		-0.6665				39.7436		12,030.0000

												17		13,756.6820		13,710		-46.6820		-0.0122				42.3077		12,207.0000

												18		9,123.1227		5,435		-3,688.1227		-0.9666				44.8718		12,900.0000

												19		15,063.3018		17,005		1,941.6982		0.5089				47.4359		13,290.0000

												20		9,858.7826		6,065		-3,793.7826		-0.9943				50.0000		13,305.0000

												21		11,703.4223		8,105		-3,598.4223		-0.9431				52.5641		13,710.0000

												22		11,912.0423		7,410		-4,502.0423		-1.1799				55.1282		14,005.0000

												23		12,164.5822		7,740		-4,424.5822		-1.1596				57.6923		14,050.0000

												24		11,626.5623		8,106		-3,520.5623		-0.9227				60.2564		14,395.0000

												25		13,712.7620		14,005		292.2380		0.0766				62.8205		14,427.0000

												26		16,973.8214		21,320		4,346.1786		1.1391				65.3846		14,799.0000

												27		14,097.0619		14,050		-47.0619		-0.0123				67.9487		15,350.0000

												28		14,766.8418		16,950		2,183.1582		0.5722				70.5128		15,480.0000

												29		15,184.0817		18,205		3,020.9183		0.7917				73.0769		15,640.0000

												30		12,735.5421		9,862		-2,873.5421		-0.7531				75.6410		16,080.0000

												31		15,996.6016		15,480		-516.6016		-0.1354				78.2051		16,315.0000

												32		16,479.7215		14,427		-2,052.7215		-0.5380				80.7692		16,950.0000

												33		20,685.0608		21,367		681.9392		0.1787				83.3333		17,005.0000

												34		17,994.9613		16,315		-1,679.9613		-0.4403				85.8974		17,325.0000

												35		18,796.5011		17,325		-1,471.5011		-0.3857				88.4615		18,190.0000

												36		15,162.1217		12,030		-3,132.1217		-0.8209				91.0256		18,205.0000

												37		17,764.3813		14,395		-3,369.3813		-0.8831				93.5897		21,320.0000

												38		18,115.7412		15,640		-2,475.7412		-0.6489				96.1538		21,367.0000

		Υ^= 6180,4832 +10,98*Χ										39		14,854.6818		9,550		-5,304.6818		-1.3903				98.7179		29,435.0000

														518,174		518,174		0.0000		0.0000

										268		5,435		9,123.1227

										301		12,900		9,485.4627

										311		7,310		9,595.2627

										335		6,065		9,858.7826

										337		11,826		9,880.7426

										353		8,890		10,056.4226

										367		11,040		10,210.1426

										390		9,245		10,462.6825

										391		13,305		10,473.6625

										434		15,350		10,945.8024

										444		14,799		11,055.6024

										472		8,820		11,363.0424

										496		8,106		11,626.5623

										503		10,990		11,703.4223

										503		8,105		11,703.4223

										517		12,207		11,857.1423

										522		7,410		11,912.0423

										545		7,740		12,164.5822

										561		13,290		12,340.2622

										573		18,190		12,472.0222

										597		9,862		12,735.5421

										686		14,005		13,712.7620

										688		16,080		13,734.7220

										690		13,710		13,756.6820

										713		29,435		14,009.2219

										721		14,050		14,097.0619

										782		16,950		14,766.8418

										790		9,550		14,854.6818

										809		17,005		15,063.3018

										818		12,030		15,162.1217

										820		18,205		15,184.0817

										894		15,480		15,996.6016

										938		14,427		16,479.7215

										983		21,320		16,973.8214

										1,055		14,395		17,764.3813

										1,076		16,315		17,994.9613

										1,087		15,640		18,115.7412

										1,149		17,325		18,796.5011

										1,321		21,367		20,685.0608
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						trades		lots		Nom trade value				SUMMARY OUTPUT

						T		L		V				ΣΤΑΤΙΣΤΙΚΕΣ ΠΑΛΙΝΔΡΟΜΗΣΗΣ

		1		Jul '04		444		14,799		214,700,000				Regression Statistics

		2		Aug '04		367		11,040		156,100,000				Multiple R		0.750634608								L^=61840757,1185418+253538,608255819T

		3		Sep '04		434		15,350		216,400,000				R Square		0.5634523147

		4		Oct '04		713		29,435		472,500,000				Adjusted R Square		0.5516537287

		5		Nov '04		391		13,305		252,400,000				Standard Error		60883486.9340224

		6		Dec '04		301		12,900		175,100,000				Observations		39

		7		Jan '05		573		18,190		264,600,000

		8		Feb '05		503		10,990		174,500,000				ANOVA		ΑΝΑΛΥΣΗ ΔΙΑΚΥΜΑΝΣΗΣ

		9		Mar '05		517		12,207		197,380,000						df		SS		MS		F		Significance F

		10		Apr '05		311		7,310		121,964,000				Regression		1		1.7702158976136E+17		1.7702158976136E+17		47.7559184237		0.0000000373

		11		May '05		353		8,890		119,474,000				Residual		37		1.37151562306075E+17		3.70679898124528E+15

		12		Jun '05		390		9,245		130,812,000				Total		38		3.14173152067436E+17

		13		Jul '05		337		11,826		144,500,000				ΠΑΡΑΜΕΤΡΟΙ ΚΑΙ ΣΤΑΤΙΣΤΙΚΑ ΜΕΤΡΑ

		14		Aug '05		561		13,290		210,000,000						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		15		Sep '05		688		16,080		350,200,000				Intercept		61840757.1185418		25667629.373828		2.4092897797		0.0210758592		9833250.67018688		113848263.566897		9833250.67018688		113848263.566897

		16		Oct '05		472		8,820		155,000,000				T		253538.608255819		36688.5460493635		6.9105657094		0.0000000373		179200.625286943		327876.591224695		179200.625286943		327876.591224695

		17		Nov '05		690		13,710		236,000,000

		18		Dec '05		268		5,435		113,000,000				L^=61840757,1185418+253538,608255819T

		19		Jan '06		809		17,005		297,000,000														ΑΘΡΟΙΣΤΙΚΕΣ ΠΙΘΑΝΟΤΗΤΕΣ

		20		Feb '06		335		6,065		94,000,000				RESIDUAL OUTPUT										PROBABILITY OUTPUT

		21		Mar '06		503		8,105		135,000,000				παρατήρηση α/α		αναμενόμενη τιμή Υ		σφαλμ. ei=Yi-Y^i		τυποποιημένα σφάλματα

		22		Apr '06		522		7,410		132,200,000				Observation		Predicted V		Residuals		Standard Residuals				Percentile		V

		23		May '06		545		7,740		141,326,000				1		174,411,899.18		40,288,100.82		0.67				1.2820512821		94000000

		24		Jun '06		496		8,106		148,697,000				2		154,889,426.35		1,210,573.65		0.02				3.8461538462		113000000

		25		Jul '06		686		14,005		242,823,000				3		171,876,513.10		44,523,486.90		0.74				6.4102564103		119474000

		26		Aug '06		983		21,320		407,728,000				4		242,613,784.80		229,886,215.20		3.83				8.9743589744		121964000

		27		Sep '06		721		14,050		278,700,000				5		160,974,352.95		91,425,647.05		1.52				11.5384615385		130812000

		28		Oct '06		782		16,950		279,000,000				6		138,155,878.20		36,944,121.80		0.61				14.1025641026		132200000

		29		Nov '06		820		18,205		253,000,000				7		207,118,379.65		57,481,620.35		0.96				16.6666666667		135000000

		30		Dec '06		597		9,862		150,000,000				8		189,370,677.07		-14,870,677.07		-0.25				19.2307692308		141326000

		31		Jan '07		894		15,480		246,000,000				9		192,920,217.59		4,459,782.41		0.07				21.7948717949		144500000

		32		Feb '07		938		14,427		256,000,000				10		140,691,264.29		-18,727,264.29		-0.31				24.358974359		148697000

		33		Mar '07		1,321		21,367		399,000,000				11		151,339,885.83		-31,865,885.83		-0.53				26.9230769231		150000000

		34		Apr '07		1,076		16,315		335,000,000				12		160,720,814.34		-29,908,814.34		-0.50				29.4871794872		155000000

		35		May '07		1,149		17,325		361,000,000				13		147,283,268.10		-2,783,268.10		-0.05				32.0512820513		156100000

		36		Jun '07		818		12,030		219,000,000				14		204,075,916.35		5,924,083.65		0.10				34.6153846154		170000000

		37		Jul '07		1,055		14,395		285,000,000				15		236,275,319.60		113,924,680.40		1.90				37.1794871795		174500000

		38		Aug '07		1,087		15,640		276,000,000				16		181,510,980.22		-26,510,980.22		-0.44				39.7435897436		175100000

		39		Sep '07		790		9,550		170,000,000				17		236,782,396.82		-782,396.82		-0.01				42.3076923077		197380000

														18		129,789,104.13		-16,789,104.13		-0.28				44.8717948718		210000000

		T				L				V				19		266,953,491.20		30,046,508.80		0.50				47.4358974359		214700000

														20		146,776,190.88		-52,776,190.88		-0.88				50		216400000

		Mean		647.1794871795		Mean		13286.5128205128		Mean		225925743.589744		21		189,370,677.07		-54,370,677.07		-0.91				52.5641025641		219000000

		Standard Error		43.1067136402		Standard Error		772.8633992078		Standard Error		14559968.413683		22		194,187,910.63		-61,987,910.63		-1.03				55.1282051282		236000000

		Median		573		Median		13305		Median		216400000		23		200,019,298.62		-58,693,298.62		-0.98				57.6923076923		242823000

		Mode		503		Mode				Mode				24		187,595,906.81		-38,898,906.81		-0.65				60.2564102564		246000000

		Standard Deviation		269.2013404005		Standard Deviation		4826.5303810883		Standard Deviation		90926973.6001942		25		235,768,242.38		7,054,757.62		0.12				62.8205128205		252400000

		Sample Variance		72469.3616734143		Sample Variance		23295395.5195681		Sample Variance		8.26771452809042E+15		26		311,069,209.03		96,658,790.97		1.61				65.3846153846		253000000

		Kurtosis		-0.3708208667		Kurtosis		1.9310569383		Kurtosis		0.1918661011		27		244,642,093.67		34,057,906.33		0.57				67.9487179487		256000000

		Skewness		0.6360770176		Skewness		0.9033146014		Skewness		0.785045377		28		260,107,948.77		18,892,051.23		0.31				70.5128205128		264600000

		Range		1053		Range		24000		Range		378500000		29		269,742,415.89		-16,742,415.89		-0.28				73.0769230769		276000000

		Minimum		268		Minimum		5435		Minimum		94000000		30		213,203,306.25		-63,203,306.25		-1.05				75.641025641		278700000

		Maximum		1321		Maximum		29435		Maximum		472500000		31		288,504,272.90		-42,504,272.90		-0.71				78.2051282051		279000000

		Sum		25240		Sum		518174		Sum		8811104000		32		299,659,971.66		-43,659,971.66		-0.73				80.7692307692		285000000

		Count		39		Count		39		Count		39		33		396,765,258.62		2,234,741.38		0.04				83.3333333333		297000000

		Confidence Level(95,0%)		87.26498256		Confidence Level(95,0%)		1564.5802093875		Confidence Level(95,0%)		29475116.1106926		34		334,648,299.60		351,700.40		0.01				85.8974358974		335000000

														35		353,156,618.00		7,843,382.00		0.13				88.4615384615		350200000

				T		L		V						36		269,235,338.67		-50,235,338.67		-0.84				91.0256410256		361000000

		T		70611.1729125575										37		329,323,988.83		-44,323,988.83		-0.74				93.5897435897		399000000

		L		775310.548980934		22698077.6857331								38		337,437,224.29		-61,437,224.29		-1.02				96.1538461538		407728000

		V		17902658507.5608		399247308669.954		8.05572184788297E+15						39		262,136,257.64		-92,136,257.64		-1.53				98.7179487179		472500000
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		3																3

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711		11374												4		22		57

		5		5386		4488.3333333333												5		42		27.3333333333

		6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111

		7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889

		8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222

		9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333

		10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778

		11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778

		12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222

		13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889

		14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667

		15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		79		37		29		45		2		47

		16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444

		17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889

		18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778

		19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556

		20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333

		21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667

		22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333

		23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222

		24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25

		25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778

		26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		165		126.6666666667		92		161.3333333333		8.6666666667		170

		27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222

		28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667

		29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667

		30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111

				194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222

				6498.7666666667																69.6666666667

		4																4

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711														4		22

		5		5386		9458.25												5		42		48.25

		6		3498		4712.75												6		29		31

		7		4067		4584												7		30		31.5

		8		2641		4165.5		5730.125		2600.875		-312.925		2287.95				8		24		30.75		35.375		26.125		-0.925		25.2

		9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525				9		30		31.25		31.125		31.375		0.025		31.4

		10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675				10		24		28.25		30.4375		26.0625		-0.4375		25.625

		11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975				11		26		27		29.3125		24.6875		-0.4625		24.225

		12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425				12		32		26		28.125		23.875		-0.425		23.45

		13		6021		4330.25		3766.375		4894.125		112.775		5006.9				13		41		28		27.3125		28.6875		0.1375		28.825

		14		4121		4911.25		4125.25		5697.25		157.2		5854.45				14		38		30.75		27.9375		33.5625		0.5625		34.125

		15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925				15		79		34.25		29.75		38.75		0.9		39.65

		16		2560		5442		4900.9375		5983.0625		108.2125		6091.275				16		71		47.5		35.125		59.875		2.475		62.35

		17		6309		4728.5		5000.5		4456.5		-54.4		4402.1				17		130		57.25		42.4375		72.0625		2.9625		75.025

		18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725				18		45		79.5		54.625		104.375		4.975		109.35

		19		9292		4576		4886.75		4265.25		-62.15		4203.1				19		151		81.25		66.375		96.125		2.975		99.1

		20		4459		5346		4862.75		5829.25		96.65		5925.9				20		81		99.25		79.3125		119.1875		3.9875		123.175

		21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675				21		85		101.75		90.4375		113.0625		2.2625		115.325

		22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625				22		41		90.5		93.1875		87.8125		-0.5375		87.275

		23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825				23		176		89.5		95.25		83.75		-1.15		82.6

		24		9319		5932		5673.3125		6190.6875		51.7375		6242.425				24		102		95.75		94.375		97.125		0.275		97.4

		25		10038		7147		6004.875		8289.125		228.425		8517.55				25		102		101		94.1875		107.8125		1.3625		109.175

		26		20157		8414.5		6737.125		10091.875		335.475		10427.35				26		165		105.25		97.875		112.625		1.475		114.1

		27		7485		12678.5		8543		16814		827.1		17641.1				27		88		136.25		109.5625		162.9375		5.3375		168.275

		28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525				28		77		114.25		114.1875		114.3125		0.0125		114.325

		29		8566		10791.25		10908.5		10674		-23.45		10650.55				29		142		108		115.9375		100.0625		-1.5875		98.475

		30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325				30		46		118		119.125		116.875		-0.225		116.65

				194963		5809.25		9693.375		1925.125		-776.825		1148.3						2090		88.25		107.125		69.375		-3.775		65.6

				6498.7666666667																69.6666666667

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1

		1		Jul '04		444		14799		214700000

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s





						ΣΥΝΤΕΛΕΣΤΗΣ ΣΥΣΧΕΤΙΣΗΣ Spearman

						για μεγάλα δείγματα

						rs=1-6*Sd^2/(T^3-T)

						Z=rs*RT(T-1)

						η υπόθεση Ηο: ρ=0 απορρίπτεται αν |Ζ|>Ζa/2

						για μικρά δείγματα

						απορρίπτεται η Ηο αν t*>tcrit

						tcrit των πονάκων Τ-Ν-1 με β.ε. Ν

						και

						t*=(rs*RT(T-N-1))/RT(1-r^2)

						Χ		Υ		ΧΥ		Χ^2		Y*=a+bX

						1		4		4		1		3.5714285714

						2		5		10		4		4.7428571429

						3		5		15		9		5.9142857143

						4		7		28		16		7.0857142857

						5		8		40		25		8.2571428571

						6		10		60		36		9.4285714286

						21		39		157		91		39

						3.5		6.5

						Υ=1,17142857142857+2,4X

						b=(ν*ΣΧΥ-ΣΧ*ΣΧ)/(νΣΧ^2-(ΣΧ)^2)

						b		1.1714285714

						a=Υ-bΧ

						a		2.4

						Χ		Υ		X*		Y*		X*Y*		X*^2		Y**

						1		4		-2.5		-2.5		6.25		6.25		-2.9285714286

						2		5		-1.5		-1.5		2.25		2.25		-1.7571428571

						3		5		-0.5		-1.5		0.75		0.25		-0.5857142857

						4		7		0.5		0.5		0.25		0.25		0.5857142857

						5		8		1.5		1.5		2.25		2.25		1.7571428571

						6		10		2.5		3.5		8.75		6.25		2.9285714286

						21		39		0		0		20.5		17.5		0

						3.5		6.5		0		0

						Y=1,17142857142857X

						b=SXY/SX^2

						b		1.1714285714

						a=Y-bX

						a		0
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Residuals

T  Residual Plot

3743.3975758046

829.8574344797

4404.1975574507

15425.7780695242
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292.2380199687
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3020.9182659108
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-5304.6817891509



Sysxetiseis

		

				x		y		x^2		xy		y^2				68		x		y		x^2		xy		y^2

		1		65		68		4225		4420		4624				1		-3		0		9		0		0

		2		63		66		3969		4158		4356				2		-5		-2		25		10		4

		3		67		68		4489		4556		4624				3		-1		0		1		0		0

		4		64		65		4096		4160		4225				4		-4		-3		16		12		9

		5		68		69		4624		4692		4761				5		0		1		0		0		1

		6		62		66		3844		4092		4356				6		-6		-2		36		12		4

		7		70		68		4900		4760		4624				7		2		0		4		0		0

		8		66		65		4356		4290		4225				8		-2		-3		4		6		9

		9		68		71		4624		4828		5041				9		0		3		0		0		9

		10		67		67		4489		4489		4489				10		-1		-1		1		1		1

		11		69		68		4761		4692		4624				11		1		0		1		0		0

		12		71		70		5041		4970		4900				12		3		2		9		6		4

				800		811		53418		54107		54849						-16		-5		106		47		41

				a		b												a		b

				35.8248031496		0.4763779528												0.218503937		0.4763779528

				y=35,8248031496063+0,476377952755905x														y=0,218503937007874+0,476377952755905x

		1		65		36.3011811024

		2		63		36.7775590551

		3		67		37.2539370079

		4		64		37.7303149606

		5		68		38.2066929134

		6		62		38.6830708661

		7		70		39.1594488189

		8		66		39.6358267717

		9		68		40.1122047244

		10		67		40.5885826772

		11		69		41.0649606299

		12		71		41.5413385827

				65		66.7893700787

				63		65.8366141732

				67		67.7421259843

				64		66.312992126

				68		68.218503937

				62		65.3602362205

				70		69.1712598425

				66		67.2657480315

				68		68.218503937

				67		67.7421259843

				69		68.6948818898

				71		69.6476377953
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ANOVA1

		

				Χ		5		4		6		6		10		14

				Υ		15		18		12		9		30		36





ANOVA1
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ANOVA2

		

														synartisi  SUMSQ athrioisma tetragwnvn

														synartisi COUNT athroisma keliwn pou exoun arithmo mesa tou

				3		10		8		7		25

						A1		A2		A3		SAi		a1-x1m		a2-x2m		a3-x3m		(A1-xm)^2		(A2-xm)^2		(A3-xm)^2

						3		8				11		-1.6		2.375		-6.7142857143		2.56		5.640625		45.0816326531		SSB		18.5364285714		k-1		2		SB^2		9.2682142857		F		1.4389243138

						4		6		8		18		-0.6		0.375		1.2857142857		0.36		0.140625		1.6530612245		SSW		141.7035714286		n-k		22		SW^2		6.4410714286		F-2,22,95%		1.5

						7				8		15		2.4		-5.625		1.2857142857		5.76		31.640625		1.6530612245		SST		160.24

						2				8		10		-2.6		-5.625		1.2857142857		6.76		31.640625		1.6530612245										NOT REJECTED

						6		9				15		1.4		3.375		-6.7142857143		1.96		11.390625		45.0816326531

						2		6		8		16		-2.6		0.375		1.2857142857		6.76		0.140625		1.6530612245

						5		9		8		22		0.4		3.375		1.2857142857		0.16		11.390625		1.6530612245

						8		3				11		3.4		-2.625		-6.7142857143		11.56		6.890625		45.0816326531				F-Test Two-Sample for Variances A1, A2

						2		3		3		8		-2.6		-2.625		-3.7142857143		6.76		6.890625		13.7959183673								A1		A2

						7		1		4		12		2.4		-4.625		-2.7142857143		5.76		21.390625		7.3673469388				Mean				4.6		5.625

				Ti		46		45		47		138		4.84		15.89453125		23.5247813411		48.4		127.15625		164.6734693878				Variance				5.3777777778		9.125

				Ti^2		2116		2025		2209		19044																Observations				10		8

				Ti^2/ni		211.6		253.125		315.5714285714		761.76		18.5364285714														df				9		7

						260		317		345				160.24														F				0.5893455099

				xm		4.6		5.625		6.7142857143				s^2						4.84		15.89453125		23.5247813411				P(F<=f) one-tail				0.2257445659

				si^2/n1		4.84		15.89453125		23.5247813411																		F Critical one-tail				0.3036983998

				s		2.2		3.9867946085		4.8502351841





ploia

		

				3		10		10		10		30

						A1		A2		A3		SAi				(A1-xm)^2		(A2-xm)^2		(A3-xm)^2

						3		8		6		17				2.56		17.64		0.16		SSB		16.2666666667		k-1		2		SB^2		8.1333333333		F		1.6840490798

						4		6		8		18				0.36		4.84		5.76		SSW		130.4		n-k		27		SW^2		4.8296296296		F-2,27,95%		3.5545610899

						7		2		7		16				5.76		3.24		1.96		SST		146.6666666667

						2		3		7		12				6.76		0.64		1.96										NOT REJECTED

						6		2		5		13				1.96		3.24		0.36

						2		5		9		16				6.76		1.44		11.56

						5		5		4		14				0.16		1.44		2.56

						8		3		3		14				11.56		0.64		6.76								F-Test Two-Sample for Variances A1 A2

						2		3		3		8				6.76		0.64		6.76												A1		A2

						7		1		4		12				5.76		7.84		2.56								Mean				4.6		3.8

				Ti		46		38		56		140				48.4		41.6		40.4								Variance				5.3777777778		4.6222222222

				Ti^2		2116		1444		3136		19600																Observations				10		10

				Ti^2/ni		211.6		144.4		313.6		653.3333333333		16.2666666667														df				9		9

						260		186		354				146.6666666667														F				1.1634615385

				xm		4.6		3.8		5.6				s^2		5.3777777778		4.6222222222		4.4888888889								P(F<=f) one-tail				0.4126287025

				s		2.3190036175		2.1499353995		2.1186998109																		F Critical one-tail				3.1788971455

				Anova: Two-Factor Without Replication

				SUMMARY		Count		Sum		Average		Variance

				A1		10		46		4.6		5.3777777778

				A2		10		38		3.8		4.6222222222

				A3		10		56		5.6		4.4888888889

				ANOVA

				Source of Variation		SS		df		MS		F		P-value		F crit

				Columns		16.2666666667		2		8.1333333333		1.4022988506		0.2716555897		3.5545610899

				Error		104.4		18		5.8

				Total		146.6666666667		29





xronoseires

		

						38

												Αριθμός πλοίων		Παρατ. ώρες		(fi) (xi)		Ατομικές πιθανότητες		Θεωρητικός αριθμός ωρών

												(xi)		(fi)				Px		(Θi=NxPx)		px

		3										0		345		0		0.5016		337		0.5133928571

		2										1		277		227		0.3461		233		0.412202381

		5										2		75		150		0.1194		80		0.1116071429

												3		17		51		0.0275		18		0.025297619

												4		5		20		0.0047		3		0.0074404762

												5		3		15		0.0007		0		0.0044642857

												ΣΥΝΟΛΟ		672		463		1		672		1

												0.2		0.2		0.12

												0.18		0.18		0.0972

												0.3		0.4		0.37

						0.0754		0.0754								0

						0.24367		0.31907								0

						0.328		0.64707								0

						0.2354		0.88247								0

						0.0951		0.97757								0

						0.0205		0.99807								0

						0.0018		0.99987								0

						0.99987										0

																0

																0

																0

																0

																0

																0

																0

																0

																0





elegxoi

																								Αντιγραφή από Θαλασσινό POS 2e																		Αντιγραφή από Θαλασσινό POS 2e

		X1		1		74																				ΧΡΗΣΗ ΔΙΠΛΟΥ ΚΙΝΗΤΟΥ ΜΕΣΟΥ																ΠΑΡΑΔΕΙΓΜΑ ΥΠΟΛΟΓΙΣΜΟΥ ΣΥΝΤΕΛΕΣΤΩΝ ΕΠΟΧΙΚΟΤΗΤΑΣ  Τ=3  k=1,12

		X2		2		69																																				 		1		2		3		4		5		6		7		8

		X3		3		80		71.5																1		160																ΜΗΝΑΣ		Y(1)		Y(2)		Y(3)		gk(1)		gk(2)		gk(3)		gk		Gk

		X4		4		91		74.5		74.3333333333														2		182																ΙΑΝ		109.0		120.0		134.0		91.8		94.1		96.9		94.3		94.2

		X5		5		76		85.5		80														3		192																ΦΕΒ		108.0		115.0		129.0		90.9		90.2		93.3		91.5		91.4

		X6		6		83		83.5		82.3333333333														4		224																ΜΑΡ		123.0		130.0		140.0		103.5		102.0		101.2		102.2		102.2

		X7		7		79		79.5		83.3333333333														5		188																ΑΠΡ		116.0		123.0		138.0		97.6		96.5		99.8		98.0		97.9

		X8		8		87		81		79.3333333333														6		198																ΜΙΑ		124.0		132.0		144.0		104.4		103.5		104.1		104.0		104.0

		X9		9		89		83		83														7		206																ΙΟΥΝ		119.0		125.0		136.0		100.2		98.0		98.3		98.8		98.8

		X10		10		92		88		85														8		203																ΙΟΥΛ		125.0		135.0		148.0		105.2		105.9		107.0		106.0		106.0

								90.5		89.3333333333														9		238																ΑΥΓ		102.0		108.0		116.0		85.9		84.7		83.9		84.8		84.8

																								10		228																ΣΕΠ		126.0		135.0		144.0		106.1		105.9		104.1		105.4		105.3

				4																				11		231		218.75														ΟΚΤ		127.0		143.0		146.0		106.9		112.2		105.6		108.2		108.2

				I		Xi		S'		S''		a		b		F								12		221		225														ΝΟΕ		123.0		135.0		140.0		103.5		105.9		101.2		103.5		103.5

				1		74																		13		259		229.5														ΔΕΚ		124.0		129.0		145.0		104.4		101.2		104.8		103.5		103.4

				2		69																		14		273		234.75														 		 		 		 								 		 

				3		80																		15		 		246		233.81		258.19		8.04		266.23						ΜΟ:		118.8		127.5		138.3						ΣΥΝ:		1200.2		1200.0

				4		91																																														λ=0,999833361106482

				5		76		78.5																Αντιγραφή από Θαλασσινό POS 2e																		Υπολογισμός με συναρτήσεις

				6		83		79																		X		S'		S''		a		b		F

				7		79		82.5																1		143		 		 		 		 		 						ΠΑΡΑΔΕΙΓΜΑ ΥΠΟΛΟΓΙΣΜΟΥ ΣΥΝΤΕΛΕΣΤΩΝ ΕΠΟΧΙΚΟΤΗΤΑΣ  Τ=3  k=1,12																				Χ		Υ				XY		X^2								142.94

				8		87		82.25		80.5625		83.9375		0.3375		84.275								2		152		143		143		143		0		143						 		1		2		3		4		5		6		7		8				1		109.0		118.8		109		1																																				Γράφημα

				9		89		81.25		81.25		81.25		0		81.25								3		161		144.8		143.36		146.24		0.36		146.6						ΜΗΝΑΣ		Y(1)		Y(2)		Y(3)		gk(1)		gk(2)		gk(3)		gk		Gk				2		108.0		118.8		216		4																																						X		F

				10		92		84.5		82.625		86.375		0.375		86.75								4		139		148.04		144.3		151.78		0.94		152.72						ΙΑΝ		109.0		120.0		134.0		91.8		94.1		96.9		94.3		94.2				3		123.0		118.8		369		9																																				1		143

				11		820		86.75		83.6875		89.8125		0.6125		90.425								5		137		146.23		144.68		147.78		0.39		148.17						ΦΕΒ		108.0		115.0		129.0		90.9		90.2		93.3		91.5		91.4				4		116.0		118.8		464		16																																				2		152		143

						82																		6		174		144.39		144.62		144.15		-0.06		144.09						ΜΑΡ		123.0		130.0		140.0		103.5		102.0		101.2		102.2		102.2				5		124.0		118.8		620		25																																				3		161		146.6

																								7		142		150.31		145.76		154.86		1.14		155.99						ΑΠΡ		116.0		123.0		138.0		97.6		96.5		99.8		98.0		97.9				6		119.0		118.8		714		36																																				4		139		152.72

				4																				8		141		148.65		146.34		150.96		0.58		151.53						ΜΙΑ		124.0		132.0		144.0		104.4		103.5		104.1		104.0		104.0				7		125.0		118.8		875		49																																				5		137		148.168

				I		Xi		S'		S''		a		b		F								9		162		147.12		146.49		147.74		0.16		147.9						ΙΟΥΝ		119.0		125.0		136.0		100.2		98.0		98.3		98.8		98.8				8		102.0		118.8		816		64																																				6		174		144.088

				1		11																		10		180		150.09		147.21		152.97		0.72		153.69						ΙΟΥΛ		125.0		135.0		148.0		105.2		105.9		107.0		106.0		106.0				9		126.0		118.8		1134		81																																				7		142		155.99328

				2		12																		11		164		156.08		148.99		163.16		1.77		164.94						ΑΥΓ		102.0		108.0		116.0		85.9		84.7		83.9		84.8		84.8				10		127.0		118.8		1270		100																																				8		141		151.532928

				3		14																		12		171		157.66		150.72		164.6		1.73		166.33						ΣΕΠ		126.0		135.0		144.0		106.1		105.9		104.1		105.4		105.3				11		123.0		118.8		1353		121																																				9		162		147.8969856

				4		15																		13		206		160.33		152.64		168.01		1.92		169.94						ΟΚΤ		127.0		143.0		146.0		106.9		112.2		105.6		108.2		108.2				12		124.0		118.8		1488		144																																				10		180		153.69410304

				5		18		13																14		193		169.46		156.01		182.92		3.36		186.28						ΝΟΕ		123.0		135.0		140.0		103.5		105.9		101.2		103.5		103.5				13		120.0		127.5		1560		169																																				11		164		164.93649408

				6		20		14.75																15				174.17		159.64		188.7		3.63		192.33						ΔΕΚ		124.0		129.0		145.0		104.4		101.2		104.8		103.5		103.4				14		115.0		127.5		1610		196																																				12		171		166.3341645824

				7		22		16.75																																		ΜΟ:		118.8		127.5		138.3								1200.2		1200.0				15		130.0		127.5		1950		225																																				13		206		169.9353071206

				8		23		18.75		15.8125		21.6875		0.5875		22.275								Υπολογισμός με συναρτήσεις																								3				λ=0,999826161709368										16		123.0		127.5		1968		256																																				14		193		186.2826260603

				9		24		20.75		17.75		23.75		0.6		24.35								ΠΑΡΑΔΕΙΓΜΑ ΕΚΘΕΤΙΚΗΣ ΕΞΟΜΑΛΥΝΣΗΣ Με a= 0,2												0.2						109.0		120.0		134.0		94.2														17		132.0		127.5		2244		289																																				15				192.3336051393

				10		26		22.25		19.625		24.875		0.525		25.4										X		S'		S''		a		b		F						108.0		115.0		129.0		91.4														18		125.0		127.5		2250		324

				11		185		23.75		21.375		26.125		0.475		26.6								1		143																123.0		130.0		140.0		102.2														19		135.0		127.5		2565		361

						18.5																		2		152		143		143		143		0		143						116.0		123.0		138.0		97.9														20		108.0		127.5		2160		400

				3																				3		161		144.8		143.36		146.24		0.36		146.6						124.0		132.0		144.0		104.0														21		135.0		127.5		2835		441

				I		Xi		S'		S''		a		b		F								4		139		148.04		144.296		151.784		0.936		152.72						119.0		125.0		136.0		98.8														22		143.0		127.5		3146		484

				1		11																		5		137		146.232		144.6832		147.7808		0.3872		148.168						125.0		135.0		148.0		106.0														23		135.0		127.5		3105		529

				2		12																		6		174		144.3856		144.62368		144.14752		-0.05952		144.088						102.0		108.0		116.0		84.8														24		129.0		127.5		3096		576

				3		14																		7		142		150.30848		145.76064		154.85632		1.13696		155.99328						126.0		135.0		144.0		105.3														25		134.0		138.3		3350		625

				4		15		12.3333333333																8		141		148.646784		146.3378688		150.9556992		0.5772288		151.532928						127.0		143.0		146.0		108.2														26		129.0		138.3		3354		676

				5		18		13.6666666667																9		162		147.1174272		146.49378048		147.74107392		0.15591168		147.8969856						123.0		135.0		140.0		103.5														27		140.0		138.3		3780		729

				6		20		15.6666666667		13.8888888889		17.4444444444		0.4444444444		17.8888888889								10		180		150.09394176		147.213812736		152.974070784		0.720032256		153.69410304						124.0		129.0		145.0		103.4														28		138.0		138.3		3864		784

				7		22		17.6666666667		15.6666666667		19.6666666667		0.5		20.1666666667								11		164		156.075153408		148.9860808704		163.1642259456		1.7722681344		164.93649408																										29		144.0		138.3		4176		841

				8		23		20		17.7777777778		22.2222222222		0.5555555556		22.7777777778								12		171		157.6601227264		150.7208892416		164.5993562112		1.7348083712		166.3341645824																										30		136.0		138.3		4080		900

				9		24		21.6666666667		19.7777777778		23.5555555556		0.4722222222		24.0277777778								13		206		160.3280981811		152.6423310295		168.0138653327		1.9214417879		169.9353071206																										31		148.0		138.3		4588		961

				10		26		23		21.5555555556		24.4444444444		0.3611111111		24.8055555556								14		193		169.4624785449		156.0063605326		182.9185965572		3.3640295031		186.2826260603																										32		116.0		138.3		3712		1024

				11		185		24.3333333333		23		25.6666666667		0.3333333333		26								15				174.1699828359		159.6390849932		188.7008806786		3.6327244607		192.3336051393																										33		144.0		138.3		4752		1089

						18.5																																																								34		146.0		138.3		4964		1156

				4																																																										35		140.0		138.3		4900		1225

				I		Xi		S'		S''		a		b		F																																														36		145.0		138.3		5220		1296

				1		18																																																								37		136.6432398818		145		5055.7998756273		1369

				2		12																																																								38		132.5942637803		145		5038.5820236507		1444

				3		14																																																								39		148.2248140635		145		5780.767748476		1521

				4		15																																																								40		142.0254098865		145		5681.0163954601		1600

				5		18		14.75																																																						41		150.787311912		145		6182.2797883915		1681

				6		14		14.75																																																						42		143.3049324673		145		6018.8071636267		1764

				7		13		15.25												3																4																										43		153.7288288283		145		6610.3396396179		1849

				8		11		15		14.9375		15.0625		0.0125		15.075				I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F														44		122.9580035732		145		5410.1521572229		1936

				9		17		14		14.75		13.25		-0.15		13.1				1		111														1		111																								45		152.7379201449		145		6873.2064065227		2025

				10		19		13.75		14.5		13		-0.15		12.85				2		27														2		27																								46		156.8756903014		145		7216.2817538655		2116

				11		151		15		14.4375		15.5625		0.1125		15.675				3		33														3		33																								47		150.1199094027		145		7055.6357419258		2209

						15.1														4		22		57												4		22																								48		149.999675758		145		7199.984436384		2304		-1077912.5

				3																5		42		27.3333333333												5		42		48.25																						1176		6356.0				162779.853130771		38024

				I		Xi		S'		S''		a		b		F				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111				6		29		31																						24.5		259.4285714286

				1		18														7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889				7		30		31.5																		338776.950277009				0.0000048816		-22456

				2		12														8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222				8		24		30.75		35.375		26.125		-0.925		25.2														Y=4,88163909904153E-06+-22456X

				3		14														9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333				9		30		31.25		31.125		31.375		0.025		31.4

				4		15		14.6666666667												10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778				10		24		28.25		30.4375		26.0625		-0.4375		25.625

				5		18		13.6666666667												11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778				11		26		27		29.3125		24.6875		-0.4625		24.225

				6		14		15.6666666667		14.6666666667		16.6666666667		0.25		16.9166666667				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222				12		32		26		28.125		23.875		-0.425		23.45

				7		13		15.6666666667		15		16.3333333333		0.1666666667		16.5				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889				13		41		28		27.3125		28.6875		0.1375		28.825

				8		11		15		15.4444444444		14.5555555556		-0.1111111111		14.4444444444				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667				14		38		30.75		27.9375		33.5625		0.5625		34.125

				9		17		12.6666666667		14.4444444444		10.8888888889		-0.4444444444		10.4444444444				15		79		37		29		45		2		47				15		79		34.25		29.75		38.75		0.9		39.65

				10		19		13.6666666667		13.7777777778		13.5555555556		-0.0277777778		13.5277777778				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444				16		71		47.5		35.125		59.875		2.475		62.35

				11		151		15.6666666667		14		17.3333333333		0.4166666667		17.75				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889				17		130		57.25		42.4375		72.0625		2.9625		75.025

						15.1														18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778				18		45		79.5		54.625		104.375		4.975		109.35

																				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556				19		151		81.25		66.375		96.125		2.975		99.1

																				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333				20		81		99.25		79.3125		119.1875		3.9875		123.175

																				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667				21		85		101.75		90.4375		113.0625		2.2625		115.325

				4																22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333				22		41		90.5		93.1875		87.8125		-0.5375		87.275

				I		Xi		S'		S''		a		b		F				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222				23		176		89.5		95.25		83.75		-1.15		82.6

				1		74														24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25				24		102		95.75		94.375		97.125		0.275		97.4

				2		69														25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778				25		102		101		94.1875		107.8125		1.3625		109.175

				3		80														26		165		126.6666666667		92		161.3333333333		8.6666666667		170				26		165		105.25		97.875		112.625		1.475		114.1

				4		91														27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222				27		88		136.25		109.5625		162.9375		5.3375		168.275

				5		76		78.5												28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667				28		77		114.25		114.1875		114.3125		0.0125		114.325

				6		83		79												29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667				29		142		108		115.9375		100.0625		-1.5875		98.475

				7		79		82.5												30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111				30		46		118		119.125		116.875		-0.225		116.65

				8		87		82.25		80.5625		83.9375		0.3375		84.275						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222						2090		88.25		107.125		69.375		-3.775		65.6

				9		89		81.25		81.25		81.25		0		81.25						69.6666666667																69.6666666667

				10		92		84.5		82.625		86.375		0.375		86.75

				11		820		86.75		83.6875		89.8125		0.6125		90.425				3																4

						82														I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

						ρ5														1		24368														1		24368

																				2		4013														2		4013

																				3		5741														3		5741

																				4		3711		11374												4		3711

																				5		5386		4488.3333333333												5		5386		9458.25

																				6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		3498		4712.75

																				7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		4067		4584

																				8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		2641		4165.5		5730.125		2600.875		-312.925		2287.95

																				9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525

																				10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675

																				11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975

																				12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425

																				13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		6021		4330.25		3766.375		4894.125		112.775		5006.9

																				14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		4121		4911.25		4125.25		5697.25		157.2		5854.45

																				15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925

																				16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		2560		5442		4900.9375		5983.0625		108.2125		6091.275

																				17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		6309		4728.5		5000.5		4456.5		-54.4		4402.1

																				18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725

																				19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		9292		4576		4886.75		4265.25		-62.15		4203.1

																				20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		4459		5346		4862.75		5829.25		96.65		5925.9

																				21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675

																				22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625

																				23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825

																				24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		9319		5932		5673.3125		6190.6875		51.7375		6242.425

																				25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		10038		7147		6004.875		8289.125		228.425		8517.55

																				26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		20157		8414.5		6737.125		10091.875		335.475		10427.35

																				27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		7485		12678.5		8543		16814		827.1		17641.1

																				28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525

																				29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		8566		10791.25		10908.5		10674		-23.45		10650.55

																				30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325

																						194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						194963		5809.25		9693.375		1925.125		-776.825		1148.3

																						6498.7666666667																6498.7666666667
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xronosei

		

				P		Q		PQ		P^2		Q^2		Q*

				2		20		40		4		400		18.9677419355

				4		15		60		16		225		15.7634408602

				5		14		70		25		196		14.1612903226

				7		10		70		49		100		10.9569892473

				10		7		70		100		49		6.1505376344

				28		66		310		194		970		66

				5.6		13.2								13.2

				11										4.5483870968

				b		-1.6021505376

				a		22.1720430108

				Y*=22,1720430107527+-1,60215053763441X

				S^2		1.1039426523

				S		1.0506867527

				R^2		0.9664794741

				R		0.9830968793

				Έχουμε Συσχέτιση μεγάλη αφού R2=96,6%

				To R=0,9831 δείχνει μεγάλη ένταση εξάρτησης τιμών των Χ,Υ

				Το πρόσημο (-) της Χ είναι αντίθετο με αυτό της Υ συμφωνα με την Οικ.Θ

				ΣΤΑΤΙΣΤΙΚΟΣ ΕΛΕΓΧΟΣ

				Ηο:  β=0				εδώ t=|b|/Sb

				Η1:  β όχι 0				ελέγχω to t σε σχέση με το  t N-T-1,0,05

								αν t>t Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Ηο:  ρ=0				εδώ t=(r*RT(T-2))/RT(1-r^2)

				Η1 : ρ όχι 0				ελέγχω το t σε σχέση με το  t N-T-1,0,05

								αν t>t Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Ho:  R^2=0				εδώ F=(R^2*(T-N-1))/(N*(1-R^2))

				H1:  R^2 όχι 0				ελέγχω το F σε σχέση με το  FN, N-T-1,0,05

								αν F>F N, Ν-Τ-1, 0,05 απορρίπτουμε την Ho

				Για την ελαστικότητα ζήτησης ΑΥΞΑΝΩ το τελευταίο Ρ κατά 1, δηλ. το Ρ11

				εpq5-6= b.(P11/Q*11)

				Αν η εΧΥ είναι <1 έχουμε ανελαστιοκότητα, αν >1 ελαστικότητα ζήτησης

				Μέση ελαστικότητα  εμέση=b*(Pμ/Qμ)

				εδώ έχουμε

				εpq5-6		-3.8747044917		Η ζήτηση στο Ρ5 προς Ρ6 είναι ανελαστική

				εPμQμ		-0.6797002281		Η μέση ελαστικότητα είναι <1 άρα ΑΝΕΛΑΣΤΙΚΗ





Sheet1

		year		pop		migr				SUMMARY OUTPUT

		1960		7.90		-3.70

		1961		7.50		-2.80				Regression Statistics

		1962		4.40		-5.70				Multiple R		0.8946468931

		1963		3.00		-6.60				R Square		0.8003930634

		1964		4.30		-5.60				Adjusted R Square		0.7917145009

		1965		5.20		-4.70				Standard Error		1.6846553049

		1966		9.50		-0.60				Observations		25

		1967		7.10		-3.30

		1968		5.50		-4.40				ANOVA

		1969		1.80		-7.60						df		SS		MS		F		Significance F

		1970		2.80		-5.30				Regression		1		261.7445395835		261.7445395835		92.226456497		0.0000000016

		1971		5.90		-1.80				Residual		23		65.2754604165		2.8380634964

		1972		7.10		-0.10				Total		24		327.02

		1973		1.90		-4.80

		1974		5.40		-2.10						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		1975		13.30		6.50				Intercept		7.693539793		0.3421831103		22.4836923904		3.71474513604007E-17		6.9856810614		8.4013985245		6.9856810614		8.4013985245

		1976		13.20		6.10				migr		0.7205273781		0.0750278888		9.6034606521		0.0000000016		0.5653205762		0.87573418		0.5653205762		0.87573418

		1977		13.10		6.70

		1978		13.90		7.00				Y*=7,69353979295856+0,720527378088643X

		1979		11.20		4.30

		1980		11.50		5.20				RESIDUAL OUTPUT										PROBABILITY OUTPUT

		1981		6.30		0.70

		1982		6.20		0.80				Observation		Predicted pop		Residuals		Standard Residuals				Percentile		pop

		1983		5.20		0.90				1		5.027588494		2.872411506		1.7417158606				2		1.8				5.027588494

		1984		4.80		1.00				2		5.6760631343		1.8239368657		1.1059626245				6		1.9				5.6760631343

										3		3.5865337379		0.8134662621		0.4932535216				10		2.8				3.5865337379

										4		2.9380590976		0.0619409024		0.0375584946				14		3				2.9380590976

		pop				migr				5		3.6585864757		0.6414135243		0.3889275984				18		4.3				3.6585864757

										6		4.3070611159		0.8929388841		0.5414425522				22		4.4				4.3070611159

		Mean		7.12		Mean		-0.796		7		7.2612233661		2.2387766339		1.3575049269				26		4.8				7.2612233661

		Standard Error		0.7382637288		Standard Error		0.9166693333		8		5.3157994453		1.7842005547		1.0818681091				30		5.2				5.3157994453

		Median		6.2		Median		-1.8		9		4.5232193294		0.9767806706		0.5922808702				34		5.2				4.5232193294

		Mode		5.2		Mode				10		2.2175317195		-0.4175317195		-0.2531745945				38		5.4				2.2175317195

		Standard Deviation		3.6913186442		Standard Deviation		4.5833466666		11		3.8747446891		-1.0747446891		-0.6516823468				42		5.5				3.8747446891

		Sample Variance		13.6258333333		Sample Variance		21.0070666667		12		6.3965905124		-0.4965905124		-0.3011126957				46		5.9				6.3965905124

		Kurtosis		-0.7432423907		Kurtosis		-1.0459329214		13		7.6214870551		-0.5214870551		-0.316208967				50		6.2				7.6214870551

		Skewness		0.5647702204		Skewness		0.4351172123		14		4.2350083781		-2.3350083781		-1.4158560214				54		6.3				4.2350083781

		Range		12.1		Range		14.6		15		6.180432299		-0.780432299		-0.4732230429				58		7.1				6.180432299

		Minimum		1.8		Minimum		-7.6		16		12.3769677505		0.9230322495		0.5596899697				62		7.1				12.3769677505

		Maximum		13.9		Maximum		7		17		12.0887567993		1.1112432007		0.6738135896				66		7.5				12.0887567993

		Sum		178		Sum		-19.9		18		12.5210732262		0.5789267738		0.3510381232				70		7.9				12.5210732262

		Count		25		Count		25		19		12.7372314396		1.1627685604		0.7050565142				74		9.5				12.7372314396

		Confidence Level(95,0%)		1.5237011345		Confidence Level(95,0%)		1.8919121292		20		10.7918075187		0.4081924813		0.2475116526				78		11.2				10.7918075187

										21		11.440282159		0.059717841		0.0362105188				82		11.5				11.440282159

				pop		migr				22		8.1979089576		-1.8979089576		-1.1508163529				86		13.1				8.1979089576

		pop		1						23		8.2699616954		-2.0699616954		-1.2551422762				90		13.2				8.2699616954

		migr		0.8946468931		1				24		8.3420144332		-3.1420144332		-1.905192331				94		13.3				8.3420144332

										25		8.414067171		-3.614067171		-2.1914262981				98		13.9				8.414067171
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palindromhsh

		ΥΨΟΣ		ΒΑΡΟΣ						SUMMARY OUTPUT

		1.70		70						ΣΤΑΤΙΣΤΙΚΕΣ ΠΑΛΙΝΔΡΟΜΗΣΗΣ										Υ^=-121,293717796746+108,783473233504Χ

		1.76		70						Regression Statistics

		1.82		75						Multiple R		0.9656700477		συντελεστής πολλαπλής συσχέτισης

		1.60		54						R Square		0.9325186411		συντελεστής προσδιορισμού

		1.67		60						Adjusted R Square		0.9287696767		συντελεστής προσδιορισμού διορθωμένος για βαθμούς ελευθερίας

		1.94		92						Standard Error		3.1358465483		τυπικό σφάλμα εκτίμησης

		1.72		65						Observations		20		αριθμός παρατηρήσεων

		1.72		64						ΑΝΑΛΥΣΗ ΔΙΑΚΥΜΑΝΣΗΣ

		1.83		74						ANOVA		Analysis Of Variation

		1.77		70								βαθμοί ελευθερίας		άθρ.τετραγώνων		Μέσο σφάλμα		στατιστική του F

		1.80		70								df		SS		MS		F		Significance F

		1.56		50						Regression		1		2445.9963956554		2445.9963956554		248.7403309375		0

		1.80		76						Residual		18		177.0036043446		9.8335335747

		1.77		76						Total		19		2623

		1.58		51						ΠΑΡΑΜΕΤΡΟΙ ΚΑΙ ΣΤΑΤΙΣΤΙΚΑ ΜΕΤΡΑ

		1.87		80								σταθερά		συντελ.παλινδρ.		στατιστική του t		σημαντικότητα		Διαστήματα Εμπιστοσύνης

		1.63		56								Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		1.64		56						Intercept		-121.2937177967		11.9910784214		-10.1153302092		0.0000000075		-146.4860582349		-96.1013773586		-146.4860582349		-96.1013773586

		1.67		55						ΥΨΟΣ		108.7834732335		6.8974699477		15.7715037627		0		94.2924153838		123.2745310832		94.2924153838		123.2745310832

		1.86		86

										Υ^=-121,293717796746+108,783473233504Χ

																				ΑΘΡΟΙΣΤΙΚΕΣ ΠΙΘΑΝΟΤΗΤΕΣ

										RESIDUAL OUTPUT										PROBABILITY OUTPUT

										παρατήρηση α/α		αναμενόμενη τιμή Υ		σφαλμ. ei=Yi-Y^i		τυποποιημένα σφάλματα

										Observation		Predicted ΒΑΡΟΣ		Residuals		Standard Residuals				Percentile		ΒΑΡΟΣ

										1		63.6381867002		6.3618132998		2.0843308915				2.5		50

										2		70.1651950942		-0.1651950942		-0.0541231284				7.5		51

										3		76.6922034882		-1.6922034882		-0.5544192888				12.5		54

										4		52.7598393769		1.2401606231		0.4063157744				17.5		55

										5		60.3746825032		-0.3746825032		-0.1227578175				22.5		56

										6		89.7462202763		2.2537797237		0.7384093936				27.5		56

										7		65.8138561649		-0.8138561649		-0.2666449746				32.5		60

										8		65.8138561649		-1.8138561649		-0.5942765465				37.5		64

										9		77.7800382206		-3.7800382206		-1.238459864				42.5		65

										10		71.2530298266		-1.2530298266		-0.4105321317				47.5		70

										11		74.5165340236		-4.5165340236		-1.4797591416				52.5		70

										12		48.4085004475		1.5914995525		0.5214255				57.5		70

										13		74.5165340236		1.4834659764		0.4860302897				62.5		70

										14		71.2530298266		4.7469701734		1.5552572996				67.5		74

										15		50.5841699122		0.4158300878		0.1362390653				72.5		75

										16		82.1313771499		-2.1313771499		-0.6983064459				77.5		76

										17		56.0233435739		-0.0233435739		-0.0076480918				82.5		76

										18		57.1111783062		-1.1111783062		-0.3640570951				87.5		80

										19		60.3746825032		-5.3746825032		-1.7609156769				92.5		86

										20		81.0435424176		4.9564575824		1.6238919887				97.5		92
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		T		Yt		Yt-Ym		Yt+1-Ym		Yt+2-Ym		Yt+3-Ym		Yt+4-Ym		Yt+4-Ym		Yt+4-Ym

		1		74		-8		-13		-2		9		-6		1		-3		169

		2		69		-13		-2		9		-6		1		-3		5		4

		3		80		-2		9		-6		1		-3		5		7		81

		4		91		9		-6		1		-3		5		7		10		36

		5		76		-6		1		-3		5		7		10				1

		6		83		1		-3		5		7		10						9

		7		79		-3		5		7		10								25

		8		87		5		7		10										49

		9		89		7		10												100

		10		92		10														0

		55		820		538		474		305		301		220		184		183		474

		10		82		53.8		8.8104089219		34.6181434599		30.1		22		18.4		18.3

				ym		yo^		y1^		y2^





						trades		lots				DESCRIPTIVE STATISTICS

						T		L				T						L

		1		Jul '04		444		14,799

		2		Aug '04		367		11,040				Mean		647.1795				Mean		13,286.5128

		3		Sep '04		434		15,350				Standard Error		43.1067				Standard Error		772.8634

		4		Oct '04		713		29,435				Median		573.0000				Median		13,305.0000

		5		Nov '04		391		13,305				Mode		503.0000				Mode

		6		Dec '04		301		12,900				Standard Deviation		269.2013				Standard Deviation		4,826.5304

		7		Jan '05		573		18,190				Sample Variance		72,469.3617				Sample Variance		23,295,395.5196

		8		Feb '05		503		10,990				Kurtosis		-0.3708				Kurtosis		1.9311

		9		Mar '05		517		12,207				Skewness		0.6361				Skewness		0.9033

		10		Apr '05		311		7,310				Range		1,053.0000				Range		24,000.0000

		11		May '05		353		8,890				Minimum		268.0000				Minimum		5,435.0000

		12		Jun '05		390		9,245				Maximum		1,321.0000				Maximum		29,435.0000

		13		Jul '05		337		11,826				Sum		25,240.0000				Sum		518,174.0000

		14		Aug '05		561		13,290				Count		39.0000				Count		39.0000

		15		Sep '05		688		16,080				Confidence Level(95,0%)		87.2650				Confidence Level(95,0%)		1,564.5802

		16		Oct '05		472		8,820

		17		Nov '05		690		13,710				COVARIANCE

		18		Dec '05		268		5,435						T				L

		19		Jan '06		809		17,005				T		70,611.1729

		20		Feb '06		335		6,065				L		775,310.5490				22,698,077.6857

		21		Mar '06		503		8,105

		22		Apr '06		522		7,410				CORRELATION

		23		May '06		545		7,740						T

		24		Jun '06		496		8,106				T		1.0000

		25		Jul '06		686		14,005

		26		Aug '06		983		21,320				SUMMARY OUTPUT

		27		Sep '06		721		14,050

		28		Oct '06		782		16,950				Regression Statistics

		29		Nov '06		820		18,205				Multiple R		0.6124

		30		Dec '06		597		9,862				R Square		0.3750				Υ^= 6180,4832 +10,98*Χ

		31		Jan '07		894		15,480				Adjusted R Square		0.3582

		32		Feb '07		938		14,427				Standard Error		3,866.7732

		33		Mar '07		1,321		21,367				Observations		39.0000

		34		Apr '07		1,076		16,315

		35		May '07		1,149		17,325				ANOVA

		36		Jun '07		818		12,030						df				SS		MS		F		Significance F

		37		Jul '07		1,055		14,395				Regression		1.0000				332,003,427.7878		332,003,427.7878		22.2047		0.0000

		38		Aug '07		1,087		15,640				Residual		37.0000				553,221,601.9558		14,951,935.1880

		39		Sep '07		790		9,550				Total		38.0000				885,225,029.7436

														Coefficients				Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

												Intercept		6,180.4832				1,630.1777		3.7913		0.0005		2,877.4327		9,483.5338		2,877.4327		9,483.5338

												T		10.9799981646				2.3301		4.7122		0.0000		6.2587		15.7013		6.2587		15.7013

												RESIDUAL OUTPUT												PROBABILITY OUTPUT

												Observation		Predicted L				Residuals		Standard Residuals				Percentile		L

												1		11,055.6024		14,799		3,743.3976		0.9811				1.2821		5,435.0000

												2		10,210.1426		11,040		829.8574		0.2175				3.8462		6,065.0000

												3		10,945.8024		15,350		4,404.1976		1.1543				6.4103		7,310.0000

												4		14,009.2219		29,435		15,425.7781		4.0429				8.9744		7,410.0000

												5		10,473.6625		13,305		2,831.3375		0.7421				11.5385		7,740.0000

												6		9,485.4627		12,900		3,414.5373		0.8949				14.1026		8,105.0000

												7		12,472.0222		18,190		5,717.9778		1.4986				16.6667		8,106.0000

												8		11,703.4223		10,990		-713.4223		-0.1870				19.2308		8,820.0000

												9		11,857.1423		12,207		349.8577		0.0917				21.7949		8,890.0000

												10		9,595.2627		7,310		-2,285.2627		-0.5989				24.3590		9,245.0000

												11		10,056.4226		8,890		-1,166.4226		-0.3057				26.9231		9,550.0000

												12		10,462.6825		9,245		-1,217.6825		-0.3191				29.4872		9,862.0000

												13		9,880.7426		11,826		1,945.2574		0.5098				32.0513		10,990.0000

												14		12,340.2622		13,290		949.7378		0.2489				34.6154		11,040.0000

												15		13,734.7220		16,080		2,345.2780		0.6147				37.1795		11,826.0000

												16		11,363.0424		8,820		-2,543.0424		-0.6665				39.7436		12,030.0000

												17		13,756.6820		13,710		-46.6820		-0.0122				42.3077		12,207.0000

												18		9,123.1227		5,435		-3,688.1227		-0.9666				44.8718		12,900.0000

												19		15,063.3018		17,005		1,941.6982		0.5089				47.4359		13,290.0000

												20		9,858.7826		6,065		-3,793.7826		-0.9943				50.0000		13,305.0000

												21		11,703.4223		8,105		-3,598.4223		-0.9431				52.5641		13,710.0000

												22		11,912.0423		7,410		-4,502.0423		-1.1799				55.1282		14,005.0000

												23		12,164.5822		7,740		-4,424.5822		-1.1596				57.6923		14,050.0000

												24		11,626.5623		8,106		-3,520.5623		-0.9227				60.2564		14,395.0000

												25		13,712.7620		14,005		292.2380		0.0766				62.8205		14,427.0000

												26		16,973.8214		21,320		4,346.1786		1.1391				65.3846		14,799.0000

												27		14,097.0619		14,050		-47.0619		-0.0123				67.9487		15,350.0000

												28		14,766.8418		16,950		2,183.1582		0.5722				70.5128		15,480.0000

												29		15,184.0817		18,205		3,020.9183		0.7917				73.0769		15,640.0000

												30		12,735.5421		9,862		-2,873.5421		-0.7531				75.6410		16,080.0000

												31		15,996.6016		15,480		-516.6016		-0.1354				78.2051		16,315.0000

												32		16,479.7215		14,427		-2,052.7215		-0.5380				80.7692		16,950.0000

												33		20,685.0608		21,367		681.9392		0.1787				83.3333		17,005.0000

												34		17,994.9613		16,315		-1,679.9613		-0.4403				85.8974		17,325.0000

												35		18,796.5011		17,325		-1,471.5011		-0.3857				88.4615		18,190.0000

												36		15,162.1217		12,030		-3,132.1217		-0.8209				91.0256		18,205.0000

												37		17,764.3813		14,395		-3,369.3813		-0.8831				93.5897		21,320.0000

												38		18,115.7412		15,640		-2,475.7412		-0.6489				96.1538		21,367.0000

												39		14,854.6818		9,550		-5,304.6818		-1.3903				98.7179		29,435.0000

														518,174		518,174		0.0000		0.0000
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						trades		lots		Nom trade value				SUMMARY OUTPUT

						T		L		V				ΣΤΑΤΙΣΤΙΚΕΣ ΠΑΛΙΝΔΡΟΜΗΣΗΣ

		1		Jul '04		444		14,799		214,700,000				Regression Statistics

		2		Aug '04		367		11,040		156,100,000				Multiple R		0.750634608								L^=61840757,1185418+253538,608255819T

		3		Sep '04		434		15,350		216,400,000				R Square		0.5634523147

		4		Oct '04		713		29,435		472,500,000				Adjusted R Square		0.5516537287

		5		Nov '04		391		13,305		252,400,000				Standard Error		60883486.9340224

		6		Dec '04		301		12,900		175,100,000				Observations		39

		7		Jan '05		573		18,190		264,600,000

		8		Feb '05		503		10,990		174,500,000				ANOVA		ΑΝΑΛΥΣΗ ΔΙΑΚΥΜΑΝΣΗΣ

		9		Mar '05		517		12,207		197,380,000						df		SS		MS		F		Significance F

		10		Apr '05		311		7,310		121,964,000				Regression		1		1.7702158976136E+17		1.7702158976136E+17		47.7559184237		0.0000000373

		11		May '05		353		8,890		119,474,000				Residual		37		1.37151562306075E+17		3.70679898124528E+15

		12		Jun '05		390		9,245		130,812,000				Total		38		3.14173152067436E+17

		13		Jul '05		337		11,826		144,500,000				ΠΑΡΑΜΕΤΡΟΙ ΚΑΙ ΣΤΑΤΙΣΤΙΚΑ ΜΕΤΡΑ

		14		Aug '05		561		13,290		210,000,000						Coefficients		Standard Error		t Stat		P-value		Lower 95%		Upper 95%		Lower 95,0%		Upper 95,0%

		15		Sep '05		688		16,080		350,200,000				Intercept		61840757.1185418		25667629.373828		2.4092897797		0.0210758592		9833250.67018688		113848263.566897		9833250.67018688		113848263.566897

		16		Oct '05		472		8,820		155,000,000				T		253538.608255819		36688.5460493635		6.9105657094		0.0000000373		179200.625286943		327876.591224695		179200.625286943		327876.591224695

		17		Nov '05		690		13,710		236,000,000

		18		Dec '05		268		5,435		113,000,000				L^=61840757,1185418+253538,608255819T

		19		Jan '06		809		17,005		297,000,000														ΑΘΡΟΙΣΤΙΚΕΣ ΠΙΘΑΝΟΤΗΤΕΣ

		20		Feb '06		335		6,065		94,000,000				RESIDUAL OUTPUT										PROBABILITY OUTPUT

		21		Mar '06		503		8,105		135,000,000				παρατήρηση α/α		αναμενόμενη τιμή Υ		σφαλμ. ei=Yi-Y^i		τυποποιημένα σφάλματα

		22		Apr '06		522		7,410		132,200,000				Observation		Predicted V		Residuals		Standard Residuals				Percentile		V

		23		May '06		545		7,740		141,326,000				1		174,411,899.18		40,288,100.82		0.67				1.2820512821		94000000

		24		Jun '06		496		8,106		148,697,000				2		154,889,426.35		1,210,573.65		0.02				3.8461538462		113000000

		25		Jul '06		686		14,005		242,823,000				3		171,876,513.10		44,523,486.90		0.74				6.4102564103		119474000

		26		Aug '06		983		21,320		407,728,000				4		242,613,784.80		229,886,215.20		3.83				8.9743589744		121964000

		27		Sep '06		721		14,050		278,700,000				5		160,974,352.95		91,425,647.05		1.52				11.5384615385		130812000

		28		Oct '06		782		16,950		279,000,000				6		138,155,878.20		36,944,121.80		0.61				14.1025641026		132200000

		29		Nov '06		820		18,205		253,000,000				7		207,118,379.65		57,481,620.35		0.96				16.6666666667		135000000

		30		Dec '06		597		9,862		150,000,000				8		189,370,677.07		-14,870,677.07		-0.25				19.2307692308		141326000

		31		Jan '07		894		15,480		246,000,000				9		192,920,217.59		4,459,782.41		0.07				21.7948717949		144500000

		32		Feb '07		938		14,427		256,000,000				10		140,691,264.29		-18,727,264.29		-0.31				24.358974359		148697000

		33		Mar '07		1,321		21,367		399,000,000				11		151,339,885.83		-31,865,885.83		-0.53				26.9230769231		150000000

		34		Apr '07		1,076		16,315		335,000,000				12		160,720,814.34		-29,908,814.34		-0.50				29.4871794872		155000000

		35		May '07		1,149		17,325		361,000,000				13		147,283,268.10		-2,783,268.10		-0.05				32.0512820513		156100000

		36		Jun '07		818		12,030		219,000,000				14		204,075,916.35		5,924,083.65		0.10				34.6153846154		170000000

		37		Jul '07		1,055		14,395		285,000,000				15		236,275,319.60		113,924,680.40		1.90				37.1794871795		174500000

		38		Aug '07		1,087		15,640		276,000,000				16		181,510,980.22		-26,510,980.22		-0.44				39.7435897436		175100000

		39		Sep '07		790		9,550		170,000,000				17		236,782,396.82		-782,396.82		-0.01				42.3076923077		197380000

														18		129,789,104.13		-16,789,104.13		-0.28				44.8717948718		210000000

		T				L				V				19		266,953,491.20		30,046,508.80		0.50				47.4358974359		214700000

														20		146,776,190.88		-52,776,190.88		-0.88				50		216400000

		Mean		647.1794871795		Mean		13286.5128205128		Mean		225925743.589744		21		189,370,677.07		-54,370,677.07		-0.91				52.5641025641		219000000

		Standard Error		43.1067136402		Standard Error		772.8633992078		Standard Error		14559968.413683		22		194,187,910.63		-61,987,910.63		-1.03				55.1282051282		236000000

		Median		573		Median		13305		Median		216400000		23		200,019,298.62		-58,693,298.62		-0.98				57.6923076923		242823000

		Mode		503		Mode				Mode				24		187,595,906.81		-38,898,906.81		-0.65				60.2564102564		246000000

		Standard Deviation		269.2013404005		Standard Deviation		4826.5303810883		Standard Deviation		90926973.6001942		25		235,768,242.38		7,054,757.62		0.12				62.8205128205		252400000

		Sample Variance		72469.3616734143		Sample Variance		23295395.5195681		Sample Variance		8.26771452809042E+15		26		311,069,209.03		96,658,790.97		1.61				65.3846153846		253000000

		Kurtosis		-0.3708208667		Kurtosis		1.9310569383		Kurtosis		0.1918661011		27		244,642,093.67		34,057,906.33		0.57				67.9487179487		256000000

		Skewness		0.6360770176		Skewness		0.9033146014		Skewness		0.785045377		28		260,107,948.77		18,892,051.23		0.31				70.5128205128		264600000

		Range		1053		Range		24000		Range		378500000		29		269,742,415.89		-16,742,415.89		-0.28				73.0769230769		276000000

		Minimum		268		Minimum		5435		Minimum		94000000		30		213,203,306.25		-63,203,306.25		-1.05				75.641025641		278700000

		Maximum		1321		Maximum		29435		Maximum		472500000		31		288,504,272.90		-42,504,272.90		-0.71				78.2051282051		279000000

		Sum		25240		Sum		518174		Sum		8811104000		32		299,659,971.66		-43,659,971.66		-0.73				80.7692307692		285000000

		Count		39		Count		39		Count		39		33		396,765,258.62		2,234,741.38		0.04				83.3333333333		297000000

		Confidence Level(95,0%)		87.26498256		Confidence Level(95,0%)		1564.5802093875		Confidence Level(95,0%)		29475116.1106926		34		334,648,299.60		351,700.40		0.01				85.8974358974		335000000

														35		353,156,618.00		7,843,382.00		0.13				88.4615384615		350200000

				T		L		V						36		269,235,338.67		-50,235,338.67		-0.84				91.0256410256		361000000

		T		70611.1729125575										37		329,323,988.83		-44,323,988.83		-0.74				93.5897435897		399000000

		L		775310.548980934		22698077.6857331								38		337,437,224.29		-61,437,224.29		-1.02				96.1538461538		407728000

		V		17902658507.5608		399247308669.954		8.05572184788297E+15						39		262,136,257.64		-92,136,257.64		-1.53				98.7179487179		472500000
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		3																3

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711		11374												4		22		57

		5		5386		4488.3333333333												5		42		27.3333333333

		6		3498		4946		5287.4444444444		4604.5555555556		-85.3611111111		4519.1944444444				6		29		32.3333333333		28.1111111111		36.5555555556		1.0555555556		37.6111111111

		7		4067		4198.3333333333		6936.1111111111		1460.5555555556		-684.4444444444		776.1111111111				7		30		31		38.8888888889		23.1111111111		-1.9722222222		21.1388888889

		8		2641		4317		4544.2222222222		4089.7777777778		-56.8055555556		4032.9722222222				8		24		33.6666666667		30.2222222222		37.1111111111		0.8611111111		37.9722222222

		9		3697		3402		4487.1111111111		2316.8888888889		-271.2777777778		2045.6111111111				9		30		27.6666666667		32.3333333333		23		-1.1666666667		21.8333333333

		10		4085		3468.3333333333		3972.4444444444		2964.2222222222		-126.0277777778		2838.1944444444				10		24		28		30.7777777778		25.2222222222		-0.6944444444		24.5277777778

		11		4125		3474.3333333333		3729.1111111111		3219.5555555556		-63.6944444444		3155.8611111111				11		26		26		29.7777777778		22.2222222222		-0.9444444444		21.2777777778

		12		5414		3969		3448.2222222222		4489.7777777778		130.1944444444		4619.9722222222				12		32		26.6666666667		27.2222222222		26.1111111111		-0.1388888889		25.9722222222

		13		6021		4541.3333333333		3637.2222222222		5445.4444444444		226.0277777778		5671.4722222222				13		41		27.3333333333		26.8888888889		27.7777777778		0.1111111111		27.8888888889

		14		4121		5186.6666666667		3994.8888888889		6378.4444444444		297.9444444444		6676.3888888889				14		38		33		26.6666666667		39.3333333333		1.5833333333		40.9166666667

		15		6212		5185.3333333333		4565.6666666667		5805		154.9166666667		5959.9166666667				15		79		37		29		45		2		47

		16		2560		5451.3333333333		4971.1111111111		5931.5555555556		120.0555555556		6051.6111111111				16		71		52.6666666667		32.4444444444		72.8888888889		5.0555555556		77.9444444444

		17		6309		4297.6666666667		5274.4444444444		3320.8888888889		-244.1944444444		3076.6944444444				17		130		62.6666666667		40.8888888889		84.4444444444		5.4444444444		89.8888888889

		18		3223		5027		4978.1111111111		5075.8888888889		12.2222222222		5088.1111111111				18		45		93.3333333333		50.7777777778		135.8888888889		10.6388888889		146.5277777778

		19		9292		4030.6666666667		4925.3333333333		3136		-223.6666666667		2912.3333333333				19		151		82		69.5555555556		94.4444444444		3.1111111111		97.5555555556

		20		4459		6274.6666666667		4451.7777777778		8097.5555555556		455.7222222222		8553.2777777778				20		81		108.6666666667		79.3333333333		138		7.3333333333		145.3333333333

		21		4968		5658		5110.7777777778		6205.2222222222		136.8055555556		6342.0277777778				21		85		92.3333333333		94.6666666667		90		-0.5833333333		89.4166666667

		22		3101		6239.6666666667		5321.1111111111		7158.2222222222		229.6388888889		7387.8611111111				22		41		105.6666666667		94.3333333333		117		2.8333333333		119.8333333333

		23		11200		4176		6057.4444444444		2294.5555555556		-470.3611111111		1824.1944444444				23		176		69		102.2222222222		35.7777777778		-8.3055555556		27.4722222222

		24		9319		6423		5357.8888888889		7488.1111111111		266.2777777778		7754.3888888889				24		102		100.6666666667		89		112.3333333333		2.9166666667		115.25

		25		10038		7873.3333333333		5612.8888888889		10133.7777777778		565.1111111111		10698.8888888889				25		102		106.3333333333		91.7777777778		120.8888888889		3.6388888889		124.5277777778

		26		20157		10185.6666666667		6157.4444444444		14213.8888888889		1007.0555555556		15220.9444444444				26		165		126.6666666667		92		161.3333333333		8.6666666667		170

		27		7485		13171.3333333333		8160.6666666667		18182		1252.6666666667		19434.6666666667				27		88		123		111.2222222222		134.7777777778		2.9444444444		137.7222222222

		28		5485		12560		10410.1111111111		14709.8888888889		537.4722222222		15247.3611111111				28		77		118.3333333333		118.6666666667		118		-0.0833333333		117.9166666667

		29		8566		11042.3333333333		11972.3333333333		10112.3333333333		-232.5		9879.8333333333				29		142		110		122.6666666667		97.3333333333		-3.1666666667		94.1666666667

		30		1701		7178.6666666667		12257.8888888889		2099.4444444444		-1269.8055555556		829.6388888889				30		46		102.3333333333		117.1111111111		87.5555555556		-3.6944444444		83.8611111111

				194963		5250.6666666667		10260.3333333333		241		-1252.4166666667		-1011.4166666667						2090		88.3333333333		110.2222222222		66.4444444444		-5.4722222222		60.9722222222

				6498.7666666667																69.6666666667

		4																4

		I		Xi		S'		S''		a		b		F				I		Xi		S'		S''		a		b		F

		1		24368														1		111

		2		4013														2		27

		3		5741														3		33

		4		3711														4		22

		5		5386		9458.25												5		42		48.25

		6		3498		4712.75												6		29		31

		7		4067		4584												7		30		31.5

		8		2641		4165.5		5730.125		2600.875		-312.925		2287.95				8		24		30.75		35.375		26.125		-0.925		25.2

		9		3697		3898		4340.0625		3455.9375		-88.4125		3367.525				9		30		31.25		31.125		31.375		0.025		31.4

		10		4085		3475.75		4030.8125		2920.6875		-111.0125		2809.675				10		24		28.25		30.4375		26.0625		-0.4375		25.625

		11		4125		3622.5		3790.4375		3454.5625		-33.5875		3420.975				11		26		27		29.3125		24.6875		-0.4625		24.225

		12		5414		3637		3658.3125		3615.6875		-4.2625		3611.425				12		32		26		28.125		23.875		-0.425		23.45

		13		6021		4330.25		3766.375		4894.125		112.775		5006.9				13		41		28		27.3125		28.6875		0.1375		28.825

		14		4121		4911.25		4125.25		5697.25		157.2		5854.45				14		38		30.75		27.9375		33.5625		0.5625		34.125

		15		6212		4920.25		4449.6875		5390.8125		94.1125		5484.925				15		79		34.25		29.75		38.75		0.9		39.65

		16		2560		5442		4900.9375		5983.0625		108.2125		6091.275				16		71		47.5		35.125		59.875		2.475		62.35

		17		6309		4728.5		5000.5		4456.5		-54.4		4402.1				17		130		57.25		42.4375		72.0625		2.9625		75.025

		18		3223		4800.5		4972.8125		4628.1875		-34.4625		4593.725				18		45		79.5		54.625		104.375		4.975		109.35

		19		9292		4576		4886.75		4265.25		-62.15		4203.1				19		151		81.25		66.375		96.125		2.975		99.1

		20		4459		5346		4862.75		5829.25		96.65		5925.9				20		81		99.25		79.3125		119.1875		3.9875		123.175

		21		4968		5820.75		5135.8125		6505.6875		136.9875		6642.675				21		85		101.75		90.4375		113.0625		2.2625		115.325

		22		3101		5485.5		5307.0625		5663.9375		35.6875		5699.625				22		41		90.5		93.1875		87.8125		-0.5375		87.275

		23		11200		5455		5526.8125		5383.1875		-14.3625		5368.825				23		176		89.5		95.25		83.75		-1.15		82.6

		24		9319		5932		5673.3125		6190.6875		51.7375		6242.425				24		102		95.75		94.375		97.125		0.275		97.4

		25		10038		7147		6004.875		8289.125		228.425		8517.55				25		102		101		94.1875		107.8125		1.3625		109.175

		26		20157		8414.5		6737.125		10091.875		335.475		10427.35				26		165		105.25		97.875		112.625		1.475		114.1

		27		7485		12678.5		8543		16814		827.1		17641.1				27		88		136.25		109.5625		162.9375		5.3375		168.275

		28		5485		11749.75		9997.4375		13502.0625		350.4625		13852.525				28		77		114.25		114.1875		114.3125		0.0125		114.325

		29		8566		10791.25		10908.5		10674		-23.45		10650.55				29		142		108		115.9375		100.0625		-1.5875		98.475

		30		1701		10423.25		11410.6875		9435.8125		-197.4875		9238.325				30		46		118		119.125		116.875		-0.225		116.65

				194963		5809.25		9693.375		1925.125		-776.825		1148.3						2090		88.25		107.125		69.375		-3.775		65.6

				6498.7666666667																69.6666666667

						# trades		# lots		Nom trade value

						X		Y		Z		DX		DY		DZ				Column1						Column1

		1		Jul '04		444		14799		214700000

		2		Aug '04		367		11040		156100000		-0.1734234234		-0.2540036489		-0.2729389846				Mean		647.1794871795				Mean		13286.5128205128

		3		Sep '04		434		15350		216400000		0.1825613079		0.3903985507		0.3862908392				Standard Error		43.1067136402				Standard Error		772.8633992078

		4		Oct '04		713		29435		472500000		0.6428571429		0.9175895765		1.1834565619				Median		573				Median		13305		Column 2

		5		Nov '04		391		13305		252400000		-0.4516129032		-0.5479870902		-0.4658201058				Mode		503				Mode

		6		Dec '04		301		12900		175100000		-0.2301790281		-0.0304396843		-0.3062599049				Standard Deviation		269.2013404005				Standard Deviation		4826.5303810883		1

		7		Jan '05		573		18190		264600000		0.903654485		0.4100775194		0.5111364934				Sample Variance		72469.3616734143				Sample Variance		23295395.5195681

		8		Feb '05		503		10990		174500000		-0.1221640489		-0.3958218802		-0.3405139834				Kurtosis		-0.3708208667				Kurtosis		1.9310569383

		9		Mar '05		517		12207		197380000		0.027833002		0.1107370337		0.1311174785				Skewness		0.6360770176				Skewness		0.9033146014

		10		Apr '05		311		7310		121964000		-0.3984526112		-0.401163267		-0.3820853177				Range		1053				Range		24000

		11		May '05		353		8890		119474000		0.1350482315		0.2161422709		-0.0204158604				Minimum		268				Minimum		5435

		12		Jun '05		390		9245		130812000		0.104815864		0.0399325084		0.0948993086				Maximum		1321				Maximum		29435

		13		Jul '05		337		11826		144500000		-0.1358974359		0.279177934		0.1046387182				Sum		25240				Sum		518174

		14		Aug '05		561		13290		210000000		0.6646884273		0.1237950279		0.4532871972				Count		39				Count		39

		15		Sep '05		688		16080		350200000		0.2263814617		0.2099322799		0.6676190476				Confidence Level(95,0%)		87.26498256				Confidence Level(95,0%)		1564.5802093875

		16		Oct '05		472		8820		155000000		-0.3139534884		-0.4514925373		-0.5573957738

		17		Nov '05		690		13710		236000000		0.4618644068		0.5544217687		0.5225806452				CORRELATION X,Y

		18		Dec '05		268		5435		113000000		-0.6115942029		-0.6035740336		-0.5211864407						Column 1		Column 2

		19		Jan '06		809		17005		297000000		2.0186567164		2.1287948482		1.6283185841				Column 1		1

		20		Feb '06		335		6065		94000000		-0.585908529		-0.6433401941		-0.6835016835				Column 2		0.6124130566		1

		21		Mar '06		503		8105		135000000		0.5014925373		0.3363561418		0.4361702128				COVARIANCE X,Y

		22		Apr '06		522		7410		132200000		0.0377733598		-0.0857495373		-0.0207407407						Column 1		Column 2

		23		May '06		545		7740		141326000		0.0440613027		0.044534413		0.06903177				Column 1		70611.1729125575

		24		Jun '06		496		8106		148697000		-0.0899082569		0.0472868217		0.0521560081				Column 2		775310.548980934		22698077.6857331

		25		Jul '06		686		14005		242823000		0.3830645161		0.7277325438		0.6330053733				COVARIANCE Y,Z

		26		Aug '06		983		21320		407728000		0.4329446064		0.5223134595		0.679116064						Column 1		Column 2

		27		Sep '06		721		14050		278700000		-0.2665310275		-0.3409943715		-0.3164560688				Column 1		22698077.6857331

		28		Oct '06		782		16950		279000000		0.0846047157		0.206405694		0.0010764263				Column 2		399247308669.954		8.05572184788297E+15

		29		Nov '06		820		18205		253000000		0.0485933504		0.0740412979		-0.0931899642

		30		Dec '06		597		9862		150000000		-0.2719512195		-0.4582806921		-0.4071146245				CORRELATION Y,Z

		31		Jan '07		894		15480		246000000		0.4974874372		0.5696613263		0.64						Column 1		Column 2

		32		Feb '07		938		14427		256000000		0.0492170022		-0.0680232558		0.0406504065				Column 1		1

		33		Mar '07		1321		21367		399000000		0.408315565		0.4810424898		0.55859375				Column 2		0.933673918		1

		34		Apr '07		1076		16315		335000000		-0.1854655564		-0.2364393691		-0.1604010025

		35		May '07		1149		17325		361000000		0.0678438662		0.0619062213		0.0776119403

		36		Jun '07		818		12030		219000000		-0.2880765883		-0.3056277056		-0.3933518006

		37		Jul '07		1055		14395		285000000		0.2897310513		0.1965918537		0.301369863

		38		Aug '07		1087		15640		276000000		0.0303317536		0.086488364		-0.0315789474

		39		Sep '07		790		9550		170000000		-0.2732290708		-0.3893861893		-0.384057971

				c(X,Y)		0.6244453956				c(DX,DY)		0.9302825952

				c(X,Z)		0.7540954281				c(DX,DZ)		0.9223381168

				c(Y,Z)		0.9361535466				C(DY,DZ)		0.9462153524

				mesoi		647.1794871795		13286.5128205128		225925743.589744		0.1011967031		0.0927114865		0.1003978293

				s^2

				s





						ΣΥΝΤΕΛΕΣΤΗΣ ΣΥΣΧΕΤΙΣΗΣ Spearman

						για μεγάλα δείγματα

						rs=1-6*Sd^2/(T^3-T)

						Z=rs*RT(T-1)

						η υπόθεση Ηο: ρ=0 απορρίπτεται αν |Ζ|>Ζa/2

						για μικρά δείγματα

						απορρίπτεται η Ηο αν t*>tcrit

						tcrit των πονάκων Τ-Ν-1 με β.ε. Ν

						και

						t*=(rs*RT(T-N-1))/RT(1-r^2)

						Χ		Υ		ΧΥ		Χ^2		Y*=a+bX

						1		4		4		1		3.5714285714

						2		5		10		4		4.7428571429

						3		5		15		9		5.9142857143

						4		7		28		16		7.0857142857

						5		8		40		25		8.2571428571

						6		10		60		36		9.4285714286

						21		39		157		91		39

						3.5		6.5

						Υ=1,17142857142857+2,4X

						b=(ν*ΣΧΥ-ΣΧ*ΣΧ)/(νΣΧ^2-(ΣΧ)^2)

						b		1.1714285714

						a=Υ-bΧ

						a		2.4

						Χ		Υ		X*		Y*		X*Y*		X*^2		Y**

						1		4		-2.5		-2.5		6.25		6.25		-2.9285714286

						2		5		-1.5		-1.5		2.25		2.25		-1.7571428571

						3		5		-0.5		-1.5		0.75		0.25		-0.5857142857

						4		7		0.5		0.5		0.25		0.25		0.5857142857

						5		8		1.5		1.5		2.25		2.25		1.7571428571

						6		10		2.5		3.5		8.75		6.25		2.9285714286

						21		39		0		0		20.5		17.5		0

						3.5		6.5		0		0

						Y=1,17142857142857X

						b=SXY/SX^2

						b		1.1714285714

						a=Y-bX

						a		0
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