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Facllity Association - Trend Analysls - Industry - OW Approach Level Optlans:| Freg Say 14
ML= OV actual observations: a0 At Salzcted Lijtimate Levels 1 # 5 T
1] exchudert ahservations: E At Favaurable Levels 2 v W X
asat: Dec 31, 2012 I phservations used: 16 AtUnfavourable Leveis 3 £ Al AB
MOOEL DESCRIPTION Regulator LC ayg 3: latest 10 yrs only to second mest recent period, excluding 2 highest and 2 lowest by % change
FITTED TREND STRUCTURE ANOVA. SELECTED TREND STRUCTURE ANOVA
Significance Significance
df 58 M5 F F df 55 M5 F F
Regrassion 1 01575 01575 8.0155 00133 Regression s 0.0634 0.08594 26752 01242
Rasidual 14 0.2752 D.a197 Residual 14 0.3633 D.0258
Total 15 04327 Total 15 0327

FITTED TREND STRUCTURE REGRESSION STATISTICS
Adjusted  SE.of  AofObs  Aof Obs.

Multiple R R2 R2 Estimate n d k
08031 OISAT A3 01402 15 T 2
Runs-Test Result: 3.6078 RESIDUALS RUNS NOT RANDOM
¥ parameters with pwalue 5% (]
c.L 039 Seiectod
Coefficlents 5.E. t-5tat p-valug Lower Upper Coeil.
 § 2
Imtarcept 8421 15819 4,157 0.4% 11393 134.442 B 11
Season - - - nia = - = 10
Al Yaars {0.038) poos  (3.884) 0% D064 0008  jONsi 9
Sealar 1 - - - nfa - - -8
Trend 1 - - 4 nfa N . ¥
Senlar 2 - . - nfa - [
Trend 2 - - - nfa = H 5
Sealar 3 . - 5 nia . 4 -
Trend 3 - - - nfa . 3
Scalar 4 - - - nfa B - =
Trend 4 X i % nia ) R =5
Trands are Annusl use "All Years” 1o match trend; use "Intarcapt” to match avéraga valuas
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SELECTED TREWD STRUCTURE REGRESSION STATISTICS
Adjusted SEof #oiObs. RofObs.

Musitiple R R2 R2 Estimate n Excluded k
04005 | O.4684  0A0E5 01611 16 [ 2

Runs-Test Result; 35734 RESIDUALS RUNS NOT RANDOM

Fated  Previous | Selested selected dows NOT aqual fitied]
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"12H2  =»last period in "past”

Option 1: sat so that averages for selected model = actuals over the pariod
avg  NOTUSED

[WHERE SELECTED MDDEL COEFFICIENTS ARE T0 BE FITTED MANUALLY: |

Fram Valuation - "D2H2 to "12H1 317,90 actual valizes
Selected Model - 0242 to "12HL 312,90 selected model values

diff: 0.00 ifused, adjust scalar to make diff zero

Option 2: set to minimize mean square error (MSE)

MISE: 0.0259 NOT USED
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