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(1996). TSP 2

In&eind) =9.3667 + 0.3871 In(gnp) + 0.8956 [In(gnp) - In(gnp(-1))]
(13.3) (3.38)
+ > i=013 Ci In(rpwpetav(-i))

i 0 1 2 3 4 5 6
¢ -0.0539 -0.0912 -0.0774 -0.0315 -0.0119 -0.0446 -0.0631
(1.69) (3.25) (3.68) (1.45) (0.57) (2.38)  (3.33)
i 7 8 9 10 11 12 13
¢ -0.0395 -0.0113 0.0026 -0.0073 -0.0224 -0.0237 -0.0586
(2.06) (0.61) (0.14) (0.39) (1.22) (1.01) (2.34)

-0.5338 5.1
(8.85) 13
1978-2003
Shiller 2 0.1
RB2 = 0.962, SE = 0.019, DW =1.79
eind = 10%0kcal
gnp = 90 10
rpwpetav = 2000 =100 GNP
90 =100

In(ehh) = -0.8287 + 0.9486 In(gnp) + > i=0;s In(rpenavhh(-i)) + 0.0002389heatdd

(39.1) (4.54)
+ 0.0000649 cooldd
(1.26)
i 0 1 2 3 4 5 6

¢i -0.2516 -0.0070 0.0448 0.0182 -0.0103 -0.0211 -0.0191
(4.60) (0.20) (1.66) (0.67) (0.43) (1.00)  (0.79)

i 7 8 9 10
¢i -0.0157 -0.0214 -0.0364 -0.0601 -0.3797 3.5
(0.63) (0.89) (1.13) (1.46) (5.77) 10
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Shiller 3 0.1
RB2 =0.992, SE = 0.018, DW = 1.68
ehh = 10%0kcal
gnp = 90 10
rpenavhh = [ kcal
LPG
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GNP 90 =100

1970 1980 1990 2003
heatdd = 14 14
9
cooldd = 24 22
9

In(ebs) =-0.9691 + 1.0641 In(gnp(-1)) + > i=o0,12 In(rpwenavbs(-i))

(25.7)
i 0 1 2 3 4 5 6
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(1.70) (3.22)
i 0 1 2 3 4 5 6
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eps = 100kcal
gnp = 90 10
rpwenavps = 2000 =100

C
GNP 90 =100

In(ecg) = 9.7244 + 0.5291 In(iip) + > i=0,14 In(rpwenavcg(-i))
(13.4)

i 0 1 2 3 4 5 6

ci -0.0965 -0.0367 -0.0178 -0.0268 -0.0334 -0.0218 -0.0185
(4.17) (1.85) (1.12) (1.68) (2.12) (1.36)  (1.21)

i 7 8 9 10 11 12 13

ci -0.0325 -0.0215 -0.0088 -0.0218 -0.0104 0.0002 -0.0056
(2.06) (1.41) (0.57) (1.42) (0.67) (0.02) 0.30

i 14
ci -0.0411 -0.3931 5.0

(2.25) (9.00) 14

1979-2003
Shiller 2 0.1
RB2 =0.995, SE = 0.015, DW = 2.34
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GNP 90 =100

In(delecmf) = 10.7078 + 0.54299 In(iipmf) + > i=1,9 In(rpelecb(-i))
(12.1)
i 1 2 3 4 5 6 7
ci -0.0555 -0.0828 0.0450 -0.0119 -0.0345 -0.0833 -0.0470
(1.44) (2.96) (1.92) (0.54) (1.69) (4.01) (1.89)

i 8
¢i  0.0798 -0.2800 1.7
(2.79) (12.0) 8
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Shiller 2 0.1
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delecmf = 100 kWh
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In(epsauto) = -2.1674 + 0.4242 In(gnp) + 0.6358 In(gnp(-1)) + > i=o,12 In(rpgasl(-i))

(1.80) 2.77)
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=100
time=1
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0.014 0.416 0 4 1.7 0.014 1979-2003
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