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SSpace: GAZOIL1
Estimation Method: Maximum Likelihood
Date: 11/08/12 Time: 04:31
Model: Time-Varying Coefficient Model
Sample(adjusted): 1360 1389
Included Observations: 25
Variance of observation equations: Diagonal
Variance of state equations: Diagonal
Convergence achieved after 49 iterations
Coefficient ~ Std. Error  t-Statistic Prob.
C(1) 2.152770  0.263037  8.184290  0.0000
C(2) 0.336529 0.114373  2.942367  0.0087
C(3) 0.298644  0.108026  2.764565  0.0128
C(4) -2.597289  0.009793 -265.2277  0.0000
ObVar(1,1) 0.000606 1.175518  0.000515  0.9996
SSVar(1,1) 3.97E-19  1.65E+15 2.41E-34 1.0000
Final SV1 2.585952  0.000867  2983.998  0.0000
Log Likelihood 54.76255
LOG(CGG) = C(1)+C(2)*LOG(GDP)+C(3)*LOG(KH)+(SV1+C(4))
*LOG(PG)
SV1 = 8V1(-1)
R-squared 0.985512 Mean dependent var 10.08064
Adjusted R-squared 0.983442 S.D. dependent var 0.225352
S.E. of regression 0.028997 Sum squared resid 0.017658
Durbin-Watson stat 0.781938
SSpace: BENZIN
Estimation Method: Maximum Likelihood
Date: 12/24/12 Time: 02:04
Model: Time-Varying Coefficient Model
Sample(adjusted): 1357 1389
Included Observations: 27
Variance of observation equations: Diagonal
Variance of state equations: Symmetric
Convergence achieved after 47 iterations
Coefficient ~ Std. Error t-Statistic Prob.
Cc(1) 0.201810 1.345785 0.149957 0.8824
C(2) 0.695040 0.124962 5.561992 0.0000
C(3) 0.082293 0.050780 1.620573 0.1216
C(4) -1.803030 0.127263  -14.16777 0.0000
C(5) -0.176550 0.783959  -0.225203 0.8242
ObVar(1,1) 3.81E-09 968167.4 3.93E-15 1.0000
SSVar(1,1) 2.72E-05 106.5217 2.56E-07 1.0000
Final SV1 1.720833 0.005219 329.7411 0.0000
Log Likelihood 52.97008

LOG(CB) = C(1)+C(2)*LOG(GDP)+C(3)*LOG(KHB)+(SV1+C(4))
*LOG(PBR)+C(5)*D1

SV1 = 8V1(-1)

R-squared 1.000000 Mean dependent var 9.484745
Adjusted R-squared 1.000000 S.D. dependent var 0.472372
S.E. of regression 1.82E-07 Sum squared resid 7.28E-13

Durbin-Watson stat 2.973572




