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ANEXO 1



01

TABELA A 1.01
RELAÇÃO PESSOAL OCUPADO POR ESTABELECIMENTO

BRASIL

bONTc.: tlaborados a partir o os cacos do Censo Comercial do Brasil.

Gênero ce Comércio 1950 1960 1970 1975

t1 o
 

i ca 
( C

r-

Prod. Aliment. Bebidas e Estimulantes 5,42 5,61 6,20 8,67 caC
O

Mero.em Geral cos Prod. Aliment. 9,39 7,36 11,30 14,04 40,47
Atacado de Alimentos 5,86 5,6ü 6,31 8,75 8,95
TOTAL 00 ATACADO 7,09 7,68 7,30 7,45 9,62
Prod. Aliment. Bebidas e Estimulantes 1,54 1,6b 1,61 3,15 1,79
- Cereais e-Artigos de Mertearia 1,56 1,6b 1,51 1,77
Merc.em Geral com 3rod. Aliment. 2,27 2,66 4,85 16,77 16,95
- Auto-Serviço/Supermercado 16,85 29,26 20,80
Varejo de Alimentos 1,63 1,71 1,75 3,43 2,23
TOTAL 30 VAREJO - 2,06 2,23 2,47 3,10 3,18
TOTAL DD CUMéRGiO DE ALíMENTOS 1,84 1,89 1,94 3,64 2,47
TOiAi_ DO COMekCiO DE MtRCADuRlAb 2,56 2,66 2,78 3,43 3,50



TABELA Al. 0 2

VAREJO DE PRODUTOS ALIMENTÍCIOS
SEGUNDO CLASSES DE PESSOAL OCUPADO

BRASIL - 1970

(Cr$ mil)
CLASSES DE 
PES. OCUP. VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES médios

Estab. ]?es. Ocup. Receita Estab. Pes. Ocup. Receita
Pes. Ocun. Estab.

1 225.793 225.793 4.939.528 ' 60,15 37,12 28,30 21,88 21,88
• 2 114.Ô64 228.128 4.466.095 . 30,38 37,51 25,59 19,58 39,15

3 20,609 61.827 2.170.644 5,49 . 10,16 12,44 35,11 105,33
4 6.849 27.396 1.370.032 1,82 4,50 7,85 50,01 200,03

5 ~ 9 6.630 40.168 2.628.000 1,77 ’ 6,60 : 15,06 65,43 396,38
10-19 1.155 14.568 1.112.799 0,31 2,39 6,38 76,39 963,46
20 - 49 ’ 258 7.162 514.997 0,07 1,18 2,95 71,91 1.996,11
50 - 99 39' 2.428 208.864 0,01 0,40 1,20 86,02 5,355,49
100 e mais 4 856 40.296 — 0,14 0,23 47,07 10.074,00

TOTAL 375.401 608.326 ■ 17.451.255 100,00 100,00 / 100,00 28,69 46,49

FONTE: Censo Ccmercial - 197 ó.



TABELA. A.1 .03
VAREJO DE MERCADORIAS EM GERAL COM PRODUTOS ALIMENTÍCIOS

SEGUNDO CLASSES DE PESSOAL OCUPADO
BRASIL - 1970

_________ _______ :_________________________________________ ÍCr$-mil)____
CLASSES DE 
PES. OCUP. VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS

Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/
Pes. Ocup..

Receita/ 
Estab.

1 5.379 5.379 131.117 37,63 15,02 10,33 24,38 24,38
2 5.853 11.706 240.061 40,95 32,68 18,90 20,51 41,02
3 1.556 4.668 152.337 10,88 13,04 12,00 32,63 97,90
4 .591 2.364 104.409 4,13 6,60 8,22 44,17 176,67

5-9 644 . 3.950 257.440 4,51 11,03 20,28 65,17 399,75
10 - 19 190 2.466 205.892 1,33 6,89 16,22 83,49. 1.083,64 .
20 - 49 67 2.326 27.130 0,47 (6,50) (.2,14) (.11,66) (404,93)
100 e mais 15 ' 2.949 151.234 0,10 8,24 11,91 51,28 10,082,26

TOTAL 14.295 35.308 1.269 ..620 100,00 100,00 100,00 35,46 88,82

FONTE: Censo Comercial - 1970.



TABELA Al. 04
SUPERMERCADOS

SEGUNDO CLASSES DE PESSOAL OCUPADO
BRASIL - 1970

(Cr$ mil)
CLASSES DE 
PES. OCUP. VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS

Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/ 
Pes. Ocud. Estab,

1 • 50 50 5.835 1,71 0,10 . 0,12 116,70 116,70
2 178 356 40.986 6,09. 0,74 0,84 115,13 230,26
3 274 822 74.550 9,37 1,71 1,53 90,69 272,08
4 315 1.260 124.268 10,77 2,62 2,54 98,63 394,50

5-9 885 5.826 591.512 30,27 12,12 12,11 101,53 668,38
10-19 533 7.263 727.695 18,23 15,11 14,90 100,19. 1.365,28
20 - 49 471 14.603 1.466.768 16,11 30,39 30,04 100,44 3.114,16
50 - 99 170 11.124 ’ 1.181.917 5,81 23,14 24,21 106,25 6.952,45
100 e mais 48- 6.761 669.351 1,64 14,07 13,71 99,00 13.944,81

TOTAL 2.924 48.065 4.882.882 100,00 100,00 100,00 101,59 1.669,93

FONTE: Censo Canercial - 1970.

o



TARRTÁ A.l. 05
VAREJO DE PRODUTOS ALIMENTÍCIOS

SEGUNDO CIASSES DE PESSOAL OCUPADO
São Paulo - 1970
'(Cr$ mil)

CIASSES DE VALORES ABSOLUTOS_______ VALORES PERCENTUAIS VALORES MÉDIOS
PES. OCUP. Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/ 

Pes. Ocup.
Receita/ 
Estab.

1 33.919 33.919 1.484.066 57,75 32,01 26,36 43,75 43,75
2 16.490 32.980 1,394.140 •28,09 31,12 24,75 42,27 84,54
3 4.160 12.480 727.024. 7,09 11,77 12,91 58,26 174,76
4 1.716 6.864 484.370 2,92 6,48 . 8,60 70,57 282,26

5 - 9 2.011 12.214 910.242 3,43 11,52 16,16 74,52 452,63
10 - 19 333 4.210- 330.933 0,57 3,97 5,88 78,61 993,79
20 - 49 64 1.741 178.982, 0,11 1,64 3,18 ’ 102,80 2.796,59
50 - 99 17 1.112 81.875 0,03 1,05 1,45 73,63 4.816,17
100 -e mais ' 3 470 40.243 0,01 0,44 0,71 85,62 13.414,33
TOTAL 58.713 105.990 5.631.875 100,00 . 100,00 100,00 53,14 95,92

FONTE: Censo Ccmercial - 1970.

TABETA A.l.06
VAREJO DE MERCADORIAS EM GERAL COM PRODUTOS ALIMENTÍCIOS

SEGUNDO CIASSES DE PESSOAL OCUPADO
. São Paulo - 1970

(Cr$ mil)
CLASSES DE VALORES ABSOLUTOS_______ VALORES PERCENTUAIS VALORES MÉDIOS
PES. OCUP. Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/ Receita/ 
' ‘''Pes. Ocup. Estab.

1 218 . 218 9.878 33,80 4,98 3,31 ' 45,31 45,31
2 182 364 19.018 28,22 8,32 6,36 52,25 104,49 .
3 78 234 15.946 12,09 5,35 5,34 68,15 204,43
4 41 164 ■ 11.848 6,36 3,75 3,96 72,24 288,97

5-9 64 405 32.998 9,92 9,26 11,04 81,48 515,59
10 - 19 36 446 47.366 5,58 10,19 15,85 106,20 . 1.315,72
20 - 49 17 (686) (61.174) 2,64 (15,68) (20,47) (89,17) (3.598,47)
luu e mais 9 1.858 100.620 1,40 42,46 33,67 54,16 11.180,00 ocn

TOTAL 645 4.375 298.348 100,00 100,00 100,00 68,31 463,33
FONTE: Censo Ccmercial - 1970.



' TABELA A. 1.0 7
SUPERMERCADOS 

SEGUNDO CLASSES DE PESSOAL OCUPADO 
SÃO PAULO - 1970

(Cr$ mil)
CLASSES DE 
PES. OCUP. VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS

Estab. Pes. Ocup. Receita ' Estab. Pes. Ocup. Receita Receita/
Pes. Ocuo.

Receita/ 
Estab.

1 • 11 11 1.830 1,16 0,07 • 0,11 166,36 166,36
2 ■ 52 104 13.495 5,50 0,70 0,81 129,76 259,52
3 78 234 25.169 8,25 1,56 1,51 107,57 322,68
4 90 360 44.908 9,52 2,41 2,69 124,74 . 498,98

5-9 299 1.971 233.090 31,65 13,18 13,98 118,26 779,57
10 - 19 179 2.459 276.337 18,94 16,44 16,57 112,38 1.543,78
20 - 49 183 5.646 616.659 . 19,37 37,77 36,99 109,22 3.369,72
50 - 99 45 2,870 330.543 ' 4,76 19,19 19,82 115,17 7.345,40
100 e mais 8 1.298 125.428 0,85 8,68 7,52 96,63 15.678,50

TOTAL 945 14.953 1.667.459 100,00 100,00 100,00 111,51 1.764,51

FONTE: Censo Comercial - 1970.



TABELA A. 1.08
VAREIO DE PRODUTOS ALIMENTÍCIOS 

SEGUNDO CLASSES DE PESSOAL OCUPADO 
RLO DE JANEIRO - 1970

FCNTE:

■ ________ •________________ :____________________________________ (Cr$ mil)
CLASSES DE 
PES. OCUP.

VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS
Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/

Pes. Ocup.
Receita/
Estab.

1 • 18.115 18.115 500.756 : 57,37 29,85 18,73. 27,64 27,64
2 8.160 16.320 562.507 . 25,83 26,88 21,03 34,47 68,93
3 2.409 7.220 877.027 7,63 11,89 14,10 52,22 156,51
4 1.177 4,708 277.362 ’ 3,73 7,75 10,37 58,91 235,65

5-9 1.376 8.486 532.506 4,36 13,98 19,91 62,75 387,00
10 - 19 280 3.526- 267.084 0,89 5,81 9,99 75,75 953,87
20 - 49 59 1.662 101.837 0,19 2,74 3,81 • 61,27 1.726,05
50 - 99 11 667 54.996 0,03 1,10 2,06 82,45 4.999,64

• 100 e mais 1 — — — — — — —
TOTAL 31.587 60.711 2.674.075 100,00 . 100,00 100,00 44,05 84,66

TAREIA A.1.09
VAREJO DE MERCADORIAS EM GERAL COM PRODUTOS ALIMENTÍCIOS 

SEGUNDO CIASSES DE PESSOAL OCUPADO
.RIO DE JANEIRO - 1970

(Cr$ mil)
CLASSES DE VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOSPES. OCUP. Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/

Pes. Ocup.. Estab.
1 47 47 1.156 33,57 4,85 2f01 24,60 24,602 44 (88) ■ (3.600) 31,43 (.9,07) (6,27) (40,91) (81,82) '3 13 (39) (1.692) 9,29 (4,02) (2,95) (43,38) (130.15)4 6 (24) (1.608) 4,29 (2,47) (2,80) (67,00) (268,00)5 - 9 17 104 11.836 12,14 10,72 20,62 113,81 696,2410 e mais 13 (668) (37.504) 9,29 (68,87) (65,34) (56,14) (2.884,92)

07

TOTAL 140 970 57.399 100,00 100,00 100,00______59.17______409.99
FONTE:



TABELA A. 1.10
SUPERMERCADOS

SEGUNDO CLASSES DE PESSOAL OCUPADO

(Cr$ mil)
RIO DE JANEIRO - 1970

CLASSES DE 
PES. OCUP. VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES mEdios

Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/ 
Pes. Ccud.

Receita/ 
.  Estab.

1 - 4

»

50 169 . 12.911 9,19 1,07 0,88 76,40 258,22
5-9 118 783 68.567 21,69 ’ 4,95 i 4,69 87,57 581,08
10-19 130 1.769 157.567 23,90 11,18 10,78 89,07 1.212,05
20 - 49 141 4.648 • 410.580 25,92 29,38 ■ 28,09 88,33 2.911,91
50 - 99 83 • 5.396 521.698 15,26 34,11 35,69 96,68 6.285,52
100 e mais 22 3.055 290.483 4,04 19,31 19,87 • 95,08 13.203,77

TOTAL 544 15.820 ■. 1 .461.306 100,00 100,00 100,00 92,40 2.687,14

FONTE: Censo Comercial - 197Ó.



TABELA A. 1.11
VAREJO DE PRODUTOS ALIMENTÍCIOS 

SEGUNDO CLASSES DE PESSOAL OCUPADO
PARANÁ - 1970

(Cr$ mil)
CLASSES DE VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS
PES. OCUP. Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/ 

Pes. Ocup.
Receita/ 
Estab.

1 11.267 11.267 311.653 53,33 30,98 24,55 27,66 27,662 7.422 14.844 361.597 •35,13 40,83 28,50 24,36 48,713 1.447 4.341 156.022 . 6,85 11,94 12,29 35,94 107,824 485 1.940 110.020 2,30 5,33 ■ 8,67 56,71 226,845-9 339 2.431 196.408 1,89 6,68 15,47 80,79 492,2510 - 19 90 1.139- 104.488 0,43 3,13 8,23 91,74 1.160,9720 - 49
50-99

• 100 e mais

15 
í

(405) 29.084 . 0,07 (1,11) 2,29 71,81 1.938,93

TOTAL 21.125 36.367 1.269.372 100,00 100,00 100,00 34.90 _.6Q..D9. .
FONTE: Censo Comercial - 1970.

TABELA A.1.12
VAREJO DE MERCADORIAS EM GERAL COM PRODUTOS ALIMENTÍCIOS 

SEGUNDO CLASSES DE PESSOAL OCUPADO
• PARANÁ - 1970

(Cr$ mil)
CLASSES DE 
PES. OCUP.

VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS
Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/

Pes. Ocup.
Receita/ 

. Estab.
1 384 , . 384 14.937 31,17 12,01 8,17 ' 38,89 38,89
2 518 1.036 ,29.215 42,-04 32,38 15,99 28,20 56,39 •
3 146 438 19.100 11,85 13,70 10,45 43,61 130,82
4 66 (264) ' 13.721 5,36 8,26 . 7,51 51,97 207,89

5-9 84 525 47.020 6,82 16,42 25,74 89,56 559,76
10 - 19 27 359 41.856 2,19 11,23 22,91 116,59 1.550,22
20 - 49 7 192 16.870 0,57 6,00 9,23 87,86 2.410,00
50 - 99
100 e mais

— — — — —

TOTAL 1.232 3.198 182.719 100,00 100,00 100,00 57,14 148,31
FONTE: Censo Comercial 1970.



TA3ELAA.1.13
SUPERMERCADOS

SEGUNDO CLASSES DE PESSOAL OCUPADO
PARANÁ - 1970

FONTE: Censo Ccmer ciai - 1970.

(Cr$ mil)
CLASSES DE 
PES. OCUP. VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS

Estab. Pes. Ocup. Receita Estab. Pes, Ocup. Receita Receita/
Pes. Ocuo.

Receita/
Estab.

1 5 5 272 4,00 0,29 : 0,16 54,40 54,40
2 13 26 1.659 10,40 1,53 1,58 102,27 204,54
3 17 51 4,184 13,60 3,00 2,49 82,04 246,12
4 . io 40 4.482 8,00 2,36 : 2,67 112,05 448,20

5-9 36 242 23.009 28,80 14,25 13,68 95,08 639,14
10 - 19 19 265 33.623 15,20 15,61 20,00 126,88 1.769,63
20 - 49 77 1469) (35.216) 13,60 (27,62) ' 20,94 (75,05) (2.071,50)
50-99 7 ■ 438 31.158 . 5,60 25,80 18,53 71,14 4.451,14 '
100 e mais 7 (162) (33.547) 0,80 (9,54) 19,95 (207,08) (33.547,00)

TOTAL 125 1.698 168.150 100,00 100,00 100,00 99,03. 1.345,20

O



TABELA A.1.14 '
VAREJO DE PRODUTOS ALIMENTÍCIOS 

SEGUNDO CIASSES DE PESSOAL OCUPADO
BAHIA - 1970

(Cr$ mil)
CLASSES DE 
PES, OCUP.

VALORES • ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS
Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/ 

Pes. Ocup.
Receita/ 
Estab.

1 24.336 24.336 311.346 65,45 45,15 37,66 12,79 12,792 10.635 21.270 218.628 28,60 39,46 26,43 10,28 20,563 1.525 4.575 92.201 4,10 8,49 11,15 20,15 60,464 375 1.500 45.432 1,01 2,78 5,49 30,29 121^15
5-9 , 368 1.600 91.582 0,72 2,97 11,07 57,24 341'72

10 - 19 . 36 440 53.445 0,10 0,82 6,46 121,47 1.484,5820 - 49 6 177 14.409 0,02 0,33’ 1,74 81,41 2.401^50

TOTAL 37.181 53.898 827.043 100,00 100.00 15,34 22,24
FCNTE: Censo Ccmercial - 1970.

TABELA A. 1.15
VAREJO DE MERCADORIAS EM GERAL COM PRODUTOS ALIMENTÍCIOS 

SECUNDO CLASSES DE PESSOAL OCUPADO
BAHIA - 1970

(Cr$ mil)
CLASSES DE VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS
PES. OCUP. Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/

Pes. Ocup.. Estab.
1 403 403 5.736 46,17 26,11 22,04 14,23 14,232 355 710 8.377 40,66 46,03 32,19 11,80 23,603 69 207 3.732 7,90 13,41 14,.53 18,27 54,814 31 124 3.715 3,55 8,03 . 14,27 29,96 119,845-19 15 + 1 99 4.418 1,72 6,42 16,97 44,63 294,53

TOTAL 873 1.543 26.028 100,00 100,00 100,00 16,87 29,81
FONTE: Censo Canercial - 1970.



TABELA A, 1.16 
SUPERMERCADOS

SEGUNDO CLASSES DE PESSOAL OCUPADO 
BAHIA - 1970

FONTE: Censo Comercial - 1970 
(*) pela media do Ceará.

CLASSES DE 
PES. OCUP. VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES mEdios

Estab. Pes. Ocup. Receita Estab. Pes, Ocup. Receita
Pes. Ocuo. Estab.

1 2 (2L. (1211 1,68 (0,09) (0,051 (60,50) (60,501
2 4 8 1.032 3,36 0,36 0,40 129,00 258,00
3 8 14 2.368 6,72 1,07 0,92 9.8,67 296,00
4 18 C72L (6,576)* 15,13 (3,21). (2,561. (91,33) (365,33)

5-9 39 257 25.117 32,78 1 11,47 ■ 9,80 97,73 644,03
10 - 19 23 296 24.734 .19,33 13,21 9,65 83,56 1.075,39
20-49 12 309 32.244 10,08 13,79 • 12,57 104,35 2.687,00
50 - 99 8 593 64.728 6,72 26,47 25,24 109,15 8.091,00
100 e mais 5 679 99.502 4,20 30,33 38,81 146,54 19.900,40

TOTAL 119 2.240 ' 256.422 100,00 100,00 100,00 114,47 2.154,81



TABELA A.1.17
varejo de Produtos alimentícios 

SEGUNDO CLASSES DE PESSOAL OCUPADO
. CEARÁ - 1970

___________________________________________________________________(Cr$ mil)
CLASSES DE VALORES - ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS
PES. OCUP. Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/ Receita/

Pes. Ocup,. Estab.
1 19.513 19.513 192.569 73,35 55,88 54,53 9,86 9,86
2 6.375 12.750 92.329 23,96 36,52 26,15 7,24 14,48
3 530 1.590 25.686 1,99 4,55 7,27 16,15 48,46
4 107 428 14.572 . 0,40 1,23 4,13 34,05 136,18

5-9 . 69 393 16.461 0,26 1,13 4,66 41,89 238,56
10 - 19 8 103 7.087 0,03 0,30 2,01 68,81 885,87
20-99 2 + 1 • (137) (4.399) 0,01 (0,39)- (1/25) (32,11) (1.466,33)

TOTAL 26.605 34.914 353.103 100,00 100,00 100,00 10,11 13,27
FCNIE: Censo Comercial - 1970,

TABELA A. 1.18
VAREJO DE MERCADORIAS EM GERAL COM PRODUTOS ALIMENTÍCIOS

SEGUNDO CLASSES DE PESSOAL OCUPADO
CEARÁ - 1970

(Cr$ mil)
CLASSES DE VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOSPES. OCUP. Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/ Receita/

Pes. Ocup.> Estab.
1 477 477 5.688 55,79 35,25 26,79 11,92 11,922 299 598 6.297 34,97 44,20 29,65 10,53 21,063 56 168 3.667 6,55 12,42 17,27 21,83 65,48
4 12 48 (758) 1,40 3,55 3,57 (15,80) (63,18)

. 9 11 62 4.825 1,29 4,58 22,72 78,26 438,63

TOTAL 855 1.353 21.235 100,00 100,00 100,00 15,69 24,84
FONTE: Censo Comercial - 1970.



TABELA A.1.19
SUPERMERCADOS

SEGUNDO CLASSES DE PESSOAL OCUPADO 
CEARÁ - 1970

FONTE: Censo Conercial - 197 Ó. 
(*) Pela média do Pará.

(Cr$ mil)
CLASSES DE 
PES. OCUP. VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS

Estab. Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/
Pes. Ocun.

Receita/ 
Estab.

1 4 4 242 ' 8,70 0,38 0,21 60,50 60,50
2 6 ’ 12 1.617 13,04 1,13 1,37 134,75 269,50
3 8 24 3.889 17,39 2,26 3,30 162,04 486,13
4 4 16 1.103 8,70 1,50 0,94 68,94 275,75

5-9 10 65 6.369 21,74 6,11 ; 5,40 97,98 636,90
10 - 19 2 (26) (2.314)* 4,35 (2,44) (1,96) (89,00) (1.157,00)
20 - 49 6 188 19.674 13,04 17,67 16,69 104,65 3.279,00
50 - 99 1 (55) (4.983) 2,17 (5,17) (4,23) (90,60) (4.983,00)
100 e mais 5 674 77.689 10,87 63,34 65,90 115,27 15.537,80

TOTAL 46 1.064 117.880 100,00 100,00 100,00 110,79. 2.562,61



TABELA A.1.20
VAREJO DE PRODUTOS ALIMENTÍCIOS 

SEGUNDO CLASSES DE PESSOAL OCUPADO
.PERNAMBUCO - 1970
;■(Cr$ mil)

CLASSES DE VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS
PES. OCUP. ' Estab. . Pes. Ocup. Receita Estab. Pes. Ocup. Receita Receita/ 

Pes. Ocup.
Receita/ 
Estab.

1 17.978 17.978 255,997 59,96 39,49 34,58 14,23 14,23
2 9.876 19.752 222.955 32,94 43,39 30,13 11,29 22.57
3 1.469 4.407 90.407 4,90 9,68 12,22 20,51 61,54
4 378 1.512 50.584 1,26 3,32 6,84 33,46 133,82

5-9 251 1.467 90.287 0,84 3,22 12,20 61,55 359,70
10-19 27 326 23.835 ■ 0,09 0,72 3,22 73,11 882,77
20 - 49 3 83 5.976 0,01 0,18 0,81 72,00 1.992,00

TOTAL 29.982 45.525 740.041 100,00 100,00 100,00 16,26 24,68
FONTE: Censo Comercial - 1970.

TABELA A.1.21
VAREJO DE MERCADORIAS EM GERAL COM PRODUTOS ALIMENTÍCIOS 

SEGUNDO CLASSES DÊ PESSOAL OCUPADO
PERNAMBUCO - 1970

(Cr$ mil)
CLASSES DE VALORES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS
PES. OCUP. . Estab. Pes . Ocup. Receita Estab. Pes. Ocup. Receita Receita/ Receita/

Pes. Ocup., Estab.
1 112 112 1.868 38,62 17,61 10,90 16,67 16,67
2 116 232 3.474 40,01 36,48 20,26 14,97 29,94
3 37 111 2.999 12,76 17,45 17,50 27,02 81,05
4 11 • 44 . 1.350 3,79 6,92 7,88 30,68 122,72

5-9 11 64 3.031 3,79 10,06 17,68 47,36 275,54
10 - 49 1 + 2 (73) (4.420) 1,03 (11,48) (25,78) (60,55) (1.473,33)

TOTAL 290 636 17.142 100,00 100,00 100,00 26,95 59,11
FONTE: Censo Comercial - 1970.



TABELA A.1.22
SUPERMERCADOS

SEGUNDO CLASSES DE PESSOAL OCUPADO
PERNAMBUCO - 1970

(Cr$ mil)
CLASSES DE 
PES. OCUP. VAD0RES ABSOLUTOS VALORES PERCENTUAIS VALORES MÉDIOS

Estab. Pes. Ocup. Receita Estab. Pes, Ocup, Receita
Pes. Ocuo. Estab.

1 1 (1) (60)* 1,69 (0,08) (0,03) (60,50) (60,50)
2 f3 6 190 5,08 0,47 0,10 31,67 63,33
3 2 (6) (972)* 3,39 (0,47) (0,53) (162,00) (486,13)
4 .8 32 . 2.892 13,56 2,52 1,58 90,38 361,50

5-9 19 108 9.441 32,22 ' 8,51 5,17 87,42 496,89
10-19 9 140 15.762 15,25 11,03 8,64 112,59 1.751,33
20 - 49 8 143 30.327 13,56 19,15 16,62 124,80 3.790,88
50 - 99 8 ■ 626 97.386 . 13,56 49,35 53,37 155,57 12.173,25
100 e mais 1 (107) (25.442) 1,69 (8,43) (13,94) (237,78) (25.442,00)

TOTAL 59 1.269. 182.472 100,00 100,00 100,00 143,79 3.092,75

FONTE: Censo Comercial - 197Ó 
(*) pela média do Ceará.



TABELA A 1.23
• Concentração Técnica 

BRASIL

4
-4——

4 4
■4- 
4

-------4- 
4

-------1-
4

——4---- —
4

-4
4

4——-■
4

4——
4 4

•4—•—4—««—4-—-1-
4

—---- 4
44 4 4

2X DAS 4 4 4 4 4 4 4 4 5X DAS < 4 4 4 4 4 4 4
» 4 4 4 4 4 4 4 4 4 4 4 4 4 4 4

LOJAS * 4 4 4 4 4 4 4 LOJAS 4 4 4 4 4 4 4 4
1 f 4 4 4 4 4 4 4 4 4 4 t 4 4 4

•f- ——1
» 4 4 4 4 4 4 4 4 4 4 4 4 4 * 4

RESPONSÁVEIS 4 4 4 4. 4 4 4 4 DO VOLUME 4 4 4 4 4 4 4 4
V5U 4 5« < 5SI 4 53X 4 53X 4 54X 4 531 4 DE 4 60X 4 70X 4 70X 4 701 » 69X * 71X ♦ 70X 4

POR 4 4 4 4 4 4 4 4 VENDAS 4 4 4 4 4 4 4 4
4 4 4 4 4 4 4 4 4 4 4 4 4 4 1 4

« 1970 i 1980 i 1981 4 1982 4 1983 । 1984 4 1985 4 4 1978 4 1980 4 1981 4 1992 » 1983 4 1984 t 1985 »

•

s 4 4 4 4 4 4 4 4 4 4 4 4 4 4 4
10X DAS « 4 4 4 4 4 4 4 20X DAS 4 4 4 ‘4 4 4 4 4

f 4 4 4 4 4 4 4 4 4 4 4 4 4 4 4
. LOJAS « 4 4 4 4 4 4 4 LOJAS 4 4 4 4 4 4 4 4

4 4 4 4 4 4 4 4 4 4 4 4 4 4 4 4
।------- -4------ -4------ -4-— --------». —----4--------4 4--------4------- -4——-4. -I-——-f-
í 4 4 4 4 4 4 4 4 4 4 4 4 4 4 4

RESPONSÁVEIS 4 4 4 4 4 4 4 4 RESPONSÁVEIS 4 4 4 4 4 4 4 4
4 76X 4 78X # 78X 4 79X 4 78Z 4 80X 4 BOX 4 4 84X 4 85X 4 86X 4 86X 4 B5X 4 87X 4 871 4

POR e 4 4 4 4 4 4 4 POR 4 4 4 4 4 4 4 4
4 4 4 4 4 1 4 4 4 4 4 4 4 4 4 i

« 1978 » 1980 * 1981 4 1982 i 1983 4 1984 4 1985 4 4 1978 4 1980 4 1981 4 1982 > 1983 4 1984 4 1985 4
4------ -l —----- f. -i-—.-4------- >4--------- 4-—.-4- ---- 1

FONTE: Nielsen 1985/86



TABELA. A.1.2 4
CARACTERÍSTICAS OPEKIIONAIS DAS MODALIDADES EXISTENTES DE 

AUTD-SERVIÇO E DO VAREJO TRADICIONAL FIXO

Fonte: As diversas reportagens das Revistas Superhipies, Supermercado Moderno consultados e 
Ayala (1971 ) .

CATEGORIA CE 
VAREJO

CARACTERÍSTICAS

SUPERMERCADOS 
ORIGINAIS

SUPERMERCADOS
CONVENCIONAIS

HIPEMERCA 
DOS

LOJAS CE 
SORUMENID LI

MITADO “

SUPER- 
ICJAS
DE SOR 
TIMEN-
TO

VAREIO 
TRADICIONAL

FIXO

AREA CE VENDAS (em m2) de 300 a 500 de 300 a 3 mil + 3 mil 350 + 4500 ± 70
Afea p/estoques mínijna S S N S mínima
Area de influência primária (km) 1 1 3 e + 1 3 ou + menos de 1
Tipo de venda (massa/pessoal) M M M M M P
Tipo de produtos:
de compra continua? S s • S ' S S S
de cagara comparada? N N s N N
de compra por impulso? N S s N N
NÚMERO CE ITENS 800 ou + • de 2 a 15 mil de 24 a 90 mil 400 a 500 9 mil -
Itens perecíveis? S S S N s A
Itens não perecíveis? S S S S s S
Itens duráveis? N N S N N N
Itens do ramo leve? N S S N S N

SERVIÇOS
Estacionamento S S S AV s N
Play ground N AV AV N N N
Enpacotadores N S S N ■ N S
Eubalagens N S S N . N s
Entregas à domicílio . N N N N N N
Entregas no carro N S S N N —
Cheque N S b N* S s
Crédito N N N : N N s
Cartão de crédito N AV S N N N
SOFISTICARÃO
Simples S — — S S s
Mádia — s • •• —
Elevada (ar condicionado. — — S — — —
música, loja espaçosa, etc.)
N9 CE CHSCK OUT'S Várias Várias Dezenas Poucas Muitas uma

margem bruta de comercialização 20 a 35% 10%
MARCEI LÍQUIDA DE LtCRO 2% (3%) 1% (2%) 20 a 30%
TAXA M3 LUCRO de 5 a 58% < 20%
CUSTOS OPERACIONAIS SIM IMPOSTO/VlNDAS 12% 5,6%

OBS: S = sim 
ri = não 
M = estudos em massa 
P = atendimento personalizado 

AV = às vezes
A = alguns

N* = não no início

Oo



ANEXO 5



TABELA A-5,1
REGRESSÃO 1 DO PREÇO DO SUPERMERCADO DO ARROZ — (Método Cochrane-Orcutt)

SMPL 2 - 1.35
CORO // Dependent Variable is PSAR
1.34 Observations

'rho = .77309
xx xx xx xx xx xx xx xx xx xx xx xx xx x.x xx xx xx xx:x: xx xx xx xx :xz :x: xx xx xx xx xx xx xx xx: XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX

COEFFICIENT STANDARD ERROR T-STATISTIC
Ma, MM MM MM MM MM .11 MM <l*a MM MM MM MM MM a,M MM MM• MM MM MM MM MM >•. M«« M« ■••• MM «*M Ma. Ma. MM

PA 0.1945855 0.0803918 2.4204641
PSUB 0.0406502 0.0495355 0.8206278
RS 0.0407801 0.0294977 1.3824830

RS4 —0.1128316 0.0306720 -3.6786557
WV2 0.0098968 0.0190115 0.5205684
DCO 0.0016214 . 0.0013738 1.1802765
DLI 0.0022151 ■ 0.0037659 0.5882071
DMU -0.0315188 0.0080188 --3.9306259
C 0.0829727 0.0045245 18.338615

xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx x: xx xx xx xx xx xx xx xx xx xx :x: xx xxxx MM MM MM -M- a.M MM MM MM MM MM MM MM MM MM MM MM MM MM MM MM «X. XX XX XX XX »M. aX' XX XX aX. XX XX XX XX

R ••••squared 0.836996 Mean o-F dependent var 0.073022
Adjusted R-squared 0.826564 S.D. of dependent var 0.012091
S.E. o-F regression 0.005035 Sum o-F squared resid 0.003169
D u r b i n -• U a t s o n s t a t 2.246966 F-statistic 80.23159
Log 1i keli hood 1 üó Cd ÍO •
xx xx xx xx xx xx x.x zx xx:::: xx xx zx :x: zz zz xx xx zz XX XX XX XX XX XX XX XX XX XX XX XX XX XX xx xx x:: xx xx xx .xx xx xx xx xx xx :xz xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx

TABELA A-5.2
REGRESSÃO 2 DO PREÇO DO SUPERMERCADO DO ARROZ - (Método Cochrane-Orcutt)

SMPL 2 - 135
CORC // Dependent Variable is PSAR 
134 Observations 
rho .772407

' COEFFICIENT STANDARD ERROR T-STATISTIC
PA -0.1978181 0.0799702 2.4736471

PSUB 0.0435352 0.0490421 0.8877117
RS 0.0387232 0.0291338 1.3291543

RS4 -0.1120804 0.0305421 -3.6697031
DCO 0.0015945 0.0013691 1.1646976»
DLI 0.0020662 0.0037408 0.5523459
DMU " -0.0312272 0.0079692 -3.918504©
C 0..0856560 0.0043611 19.640888

™ ~ o- — ™ ~ ™ ~ ~ ™ ™ := — ~ x: ™ -_-u r-i := = is =: = =: — n= “ — = — — = =: = = —
R-squared 0.836642 Mean o-F dependent var 0» 073022
Adjusted R—squared 0.827566» S.D» o-F dependent var 0. 012091
S.E. o-F regression 0.005021 Sum of squared resid 0. 003176
Durbin-Watson stat 2.255601 F-statistic ’ 92
Log likelihood 523.4050

.18718



20

TABELA MS, 3 .
REGRESSÃO 3 DO PREÇO DO SUPERMERCADO DO ARROZ - (Método Cochr^nerOrcuttl

SMPL 2 - 135
CORC // Dependent Variable is PSAR 
134'Observati ons 
rho = .85523

COEFFICIENT STANDARD ERROR T-STATISTIC
22 22 ST. 22 22 22 —: 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22

PA 0.22116Ó4 0.0804095 ' 2.7505017
PSUB 0.0599394 0.0520386 1.1518265
RS “0.0461571 0.0193472 “2.3857209

RS4 -0.0467780 0.0254485 “1.8381399
DCO 0.0015221 0.0013855 1.0985493
C 0.1080033 0.0040951 26.373870

22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 222 22 22 222 222 22 22 22 22 222 222 22 22 222 222 222 222 2222 222 222 22 222 222 22 22 222 22 22 222 22 222 222 222 222

R-squared 0.819498 Mean of dependent v a r 0.07 3 0 2 2
A d .j u s t e d R -- s q u a r e d 0.812447 S.D. of depend ent var 0.012091
8 „ E „ oF regressi on 0.005236 8 u m o F s q i.i a r e d resid 0.003510
D li r b i n - W a t s o n s t a t 2.. 369006 F-st ai i st i c 116.2263
Log likelihood 516.7184
22 22 22 22 22 22 22 22 22 22 772 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 222 222 222 222 22 222 22 22 22 22 22 22 22 22 22 222 22 22 22 222 22 222 22 22 22 22 22 22 222 222 222 222 22 222

TABELA A--5.4
REGRESSÃO- 4 DO PREÇO DO SUPERMERCADO DO ARROZ (Método Cochrane-Orcutt)

SMPL 2 - 135
CORC // Dependent Variable is PSAR 
134 Observaiions 
rho - .84976
222 22 22 222 222 222 22 222 22 22 222 222 "7 222 22 22 22 222 2222 22 22 22 22 22 222 222 22 222 22 22 222 222 22 22 22 22 22 22 222 222 22 222 22 22 222 222 222 22 222 22 22 22 22 222 22 222 22 222 22 22 22 22 22 222 2222 222 22 22

COEFFICIENT STANDARD ERROR T-STATISTIC
•222 22 22 22 22 222 22 22 22 22 22 222 22 22 22 222 22 22 "" 22 222 22 22 22 22 222 222 222 222 222 222 222 222 22 222 22 222 222 22 22 22 222 222 22 222 222 222 222 222 222 22 222 222 222 222 222 222 222 222 22 22 22 22 22 222 222

PA 0.2300895 0.0812889 2.7074978. PSUB 0.0594676 0.0522313 -1.1385430.RS -0.0501564 0.0220505 -2.2746198RS4 “0.0430748 .0.0266982 -1.6133939DCO 0.0015894 0.0014089 1.1281148DP RO -0„0008550 0.0026939 -0.3173819C 0.1105010 0.0042390 26.067943
222 222 22 222 22 22 222 222 22 22 222 222 22 222 272 22 22 22 22 222 22 22 22 22 22 222 222 222 22 22 22 22 222 22 22 222 22 22 22 22 22 222 22 212 222 222 222 22 22 22 22 222 222 22 22 22 22 22 22 22 222 22 222 22 222 2222 22

R-squared 0.819609 M e a n o F d e penden t var 0.073022Adjusted R-squared 0.811086 S.D. oF dependent vár 0.012091S „ E . o f r e g r e s s i 6n 0.005255 Snrn oF squared resid 0.003507D u r b i n -- W a t s o n s t á t 2.362545 F--st at i stic. 96.17080Log 1i keIi hood 516.7598



TABELA A^E<S
REGRESSÃO S DO PREÇO DQ SUPERMERCADO DO ARROZ. t/(MetQdp C^

SMPL 2 - 135
COR C // Dep en d en t Var i ab 1 e i s LP SAR 
134 Observations 
rho = . 802343
ur nr rr nr uu m uu nu ur nu uu uu nu tu: ttr ur ru un nu nu ur tu: nr tu: ur nr uu tu: nu nr ur ur utt tu: :ut rt: nr rt: ru ttr nu nn uu rt: rt: uu ur nr un un rt: nu uu ttr uu r:t ur nr nr nu nu utt ::u uu ttr ur nr m

COEFFICIENT STANDARD ERROR T-STATISTIC
ttr m m uu «r: ttr m ur m un m m m m m m m m ur m r:: m nu nu tu: m rt: ut: m u:t m tr: *ru nu tu. tu: m ttr tut :u: tttt r:: m ttr:::: tut m ttr ur tu: nr tut nu ttr ur — ttr ur ttr nr. ut: ::r u;t u:: ttr un rt:::::

LPA 0.1612981 0.0610593 2.6416645
LPSUB 0.0292094 0.0421907 0.6923191
LRS 0.2666164 0.2639326 1.0101683
LRS4 -0.4379424 0.1216057 -•3.6013302
LWV2 0.0237117 0.0419795 0.5648397
DCO 0.0243317 0.0179592 1„3548270
DLI 0.0304672 0.0520356 0.5855069
DMU -•0.3557687 0.1025442 -3.4694175
8 -2.2435661 0.0556915 -40.285635

uu ut: uu m m uu ur m m:::: uu m rt: uu ur uu rt: ur nu ut: nr nr r:: nu m uu:::: rt: ru ut: ttr :::: ::t: ttt: un ::u u:t nu ut; m uu ut: uu tu: nr tut ut: ttr nu uu rt: ur rt: utt uu ur tttt rt: ut::::: rt: u:: ::u:::: ru ru ur. tu:

R-squared 0.837497 Mean oF d ep en d en t var -2 „ 629964
A d j u s t e d R - s q u a r e d 0.827097 S.D. of' dependent var 0.159880
S „ E. o F r e g r e s s i o n 0.066481 Sum oF squaretd resid 0.552458
D u r b i n - W a t s o n k t a t 2.247979 F-st at i st i c 80.52728
Log likelihood 177.7738
ur. m ur ut: uu tut tn; nu nu ur un nu ur rt: nu nr. :tr ut: ::u m :ut utt rt: ur rt: ur m uu tut nu nu nr nr nu :r: ut: nu ttr tu: ::n ut: ut: rt: rt: u:: ttr rt: tu: rr m u:t nu ut: ttr nr tttt rt: nt: utt m rt: ttr ::n rt: utt m un trt

' TABELA A-S,á
REGRESSÃO 6 DO PREÇO DO SUPERMERCADO. DO ARROZ -r (Método Cochrane-Orcutt)

SMPL 2 - 135
C O R C / / D e p e n d e n t V a r i a b 1 e i s L P S A R 
134 Observations 
rho = .868363 ■ •
::u ru nu ::u nu un un rt: ur nu nu un:::: —: tu: nu tut ur ut: nu :r: ut: nu u:: :n: u:t nu nu nu ut: un tu: ur. ::u u:::::: un uu :ut uu:::: r.:t:::::::: nu :n: un un nn nu tu: nu nu nu nu:::: nr un nr. nuttr:::::::: ::u n:: :n: :u: ut:

COEFFICIENT STANDARD ERROR- T-STATISTIC
nu —: ur rt: ru nu ur ut: nu uu nu nu tu: tu: nu ::u nu uu uu un nu uu nu nu u:: un:::: nu nr ut: nu nu uu ::r. m rt: nr uu ru :r: rt: ur nu :r: ur r:t tu: ru nr nu ut: u:: r:: nu uu ur ut: ur :nt:::::::: un nu:;:: ur u:: un

LPA
LPSUB
LRS
L.RS4
LWV2

0.1822599
0.0428447

-0.3797516
-0.2388831
0.0201867

0.0608458 . 2.9954407
0.. 0440676 0.9722499
0.1806556 -2.1020744
0.1053935 -2.2665834
0.0423494 0.4766708

DCO 0.0242026 •0.0180885 1.3380143
C -2.3234189 0.0549771 -42.261542

:ut nr ur uu uu ur un nu nr nr íu nu ut: nu rt::::: un nu :u: nu nu un ut: ut: n:t uu ::r :ut ::u un uu m: rt: uu uu tu: uu nu :m tut:::: nu m ::u uu uu:::: nr m m m rt: r:t rt: ut: m uu tu: uu uu tu: ut: ur ::n ut: m tnt

R-squared 0.823957 M e a n o F d e p e n d e n t v a r - 2.6 2 9 9 & 4
A d j i.i s t e d R -• s q u a r e < j 0.815640 S . D. o F d e p e n d e n t v a r 0.15 9 8 8 0
S. E. o F r e g r e s s i o n 0„068648 S u m o F s q u a r e d r e s i d 0 „ 5 984 92
D u i'- b i n - W a t s o n s t a t 2.350116 F-statistic 99.06896
Log likelihood 172.4115
uu ru ur uu ut: ur nu uu ut: uu uu nu tu: u:t uu un:::: ur uu ur nu ur u:t nu uu uu un nu :u: tr.: uu:::: ut: ur.



TABELA A-S.7
REGRESSÃO 1 DO PREÇO DO VAREJO DO FEIJÃO (Método Cochrane-Orcutt)

SMPL. 3 - . 139
CORO // Dependent Variable is PVFE 
137 Observaiions 
rho = .935248
x: zx xz xz x: xz xz xz zx 22 zz zz x: zz x: x: zz zz zz zx x: zz zz zz zz zz zz zz =5 x: zx zz zz 22 x: x: x: x: x: x: 22 22 x: :x zz x: zz 22 22 22 22 22 22 XZ 22 22 22 ZX XZ 22 22 22 XZ 22 XZ 22 22 22

COEFFICIENT STANDARD ERROR T-STATISTIC
xz az zz zx zx zz zz xz zzzz zx zx zx zz zx zx zx zx zx x: x: zz zz zz zz zz zz zz x: zz zz x: x: zz 22 22 X: 22 X! 22 22 22 22 2f 22 XZ 22 JX 22 22 22 22 XZ 22 22 22 22 22 22 22 ZX XZ 22 22 XZ 22 XZ ZX 22

PA 0.5738528 0.0904898 6.3416282
PSUB 0.4782816 0.1244939 ' 3.8418071
RS -0.0331267 0.0527806 -0.6276301

RS4 0.1009691 0.0664757 1.5188865
WV2 -0.0144593 0.0490571 -0.2947449
DCO 0.0002266 0.003235© 0.0700597
DLI -0.0110802 0.0132013 -0.8393272
DMU 0.0233492 0.0136087 1.7157482
C 0.0530305 0.0181030 2.9293734

x: x: ::z zx zz zx xzzx zx zx zx xz zz :x zr. zz x; zz zz zz x: xz :x zz zz xz zz x: zz zz zx x: zz 22 22 22 22 22 22 XZ XZ XZ ZZ2 22 22 22 22 22 ZX XZ 2ZZ XZ ZX ZZ2 22 22 22 22 22 22 22 ZX 22 22 22 XZ 22 ZX

R-squared .0.939826 Mean o-F depend ent var 0.152304
Adjusted R-squared 0.936065 ’ S.D. o-F depend e nt var 0.053393
S. E. o F r e g re s s i o n 0.013501 Sum o-F squared resid 0.023330
Dur b i n -Wat son st at 1.710363 F-st at i st i c 249.8951
Log likelihood 400.0482
zx zx 52 x: zx zx zzz zz zz zz zz zz zx zz zx zz zz zz zz zz zz zz zz zz zz x: x: x: x: x: x: x: tx x: x: :x x: x: x: x: x: x: x: x: x: x: x: x: x: x: x: zz :x x: x: x: x: x: x: x: x: x: x: x: x: x*. :x

-• ....... - ... ..f

TABELA A-5.8
REGRESSÃO 2 DO PREÇO DO VAREJO DO FEIJÃO (Método Cochrane]

SMPL 3 - 139
CORC // Dependent Variable is PVFE.' 
13 7 O b serv a t i on s

z:: zx xz xx x x x x :x 22 x: zx zx :x 22 zx zx x: zx x: zzzz xz :x :x :x x: zx 22 22 22 xz zx 22 :x nzz xz zx x: zx 22 22 22 zx zx 22 x: x: 22 22 zx 22 zx x: zx x: 22 :x 22 zx 22 22 zz2 xz xz

COEFFICIENT ' STANDARD ERROR * T-STATISTIC

PA 0.5750147 0.0900390 -6.3862813
PSUB 0.4776457 0.1240119 3.8516127
RS -0.0318233 0.0524336 -0.6069258

RS4 0.1001674 0.0661870 1.5134007
DCO 0.0002986 0.0032138 0.0929211
DLI -0.0109033 0.0131569 -0.8287150
D MU 0.0234226 0.0135614 1.7271490
C 0.0493328 0.0181336 2.7205255

22 x: x: za azzx az az az :x xz 22 22 22 ~ zzz zx az 25 22 ZX 22 .XZ 22 22 22 XZ 22 22 22 22 22 22 22 XZ ZZ2 22 22 ZZZZ 22 ZZ2 22 22 22 22 22 22 22 XZ 22 ZX 22 22 ZX 22 22 ZX 22 22 22 22 22 2ZZ 22 ZX 22 XZ

R-squared 0.939786 Mean o-F dependent var 0.152304
Adjusted R-squared 0.936518 S.D.. o-F dependent var 0.053393
S. E. 0 F r e g r e s s i 0 n . 0.013453 Sum oF squared resid 0.023346
D u r b i n -• U a t s 0 n s t a t 1.713713 F-st at i st i c 287.6204
Log likelihood 400.0023



TABELA A-5..S
REGRESSÃO 3 DO PREÇO DO VAREIO DO FEIJÃO (Método Cochrang^OrcuUl

: SMPL 3 - 139
CORO // Dependent Variable is PVFE 
137 Observaiions

■ rho = .94527
22 _ xt ~~ 22 22 22 22 ~~ 22 22 22 22 22 x: 22 zz 22 zz nz nz zz zz zz zz zz zz zz zz x.' zz :x zz::z zs zz zz zz zz zz zz :x x: x: xz zz zz zz x: :x zz zz zz zz zz zz x; zz 22 zz ~~ zz zz zz zz x* *x

COEFFICIENT STANDARD ERROR T-STATISTIC
22 22 22 22 22 22 22 22 22 22 22 22 X: 22 22 22 22 22 XI X 22 X: 22 22 22 Xí 22 22 22 22 22 22 22 22 X'. 22 22 22 :X 22 22 22 22 Xí 22 22 22 22 22 22 22 22 22 22 X: 22 X: 22 22 22 22 22 22 22 X: 22 22 X:

PA 0.5620334 0.0901949 6.2313199
PSUB 0.4781343 0.1242333 3.8486807
RS 0.0250989 0.0527947 -0.4754066

RS4 0.0961147 0.0664423 1.4465905
DCO 0.0003518 0.0032156 0.1094010
C 0.0585747 0.0212652 2.7544915

22 22 X: 22 22 22 22 22 22 22 22 ZZ 22 22 XZ 22 22 22 22 X. 22 IX 22 X: 22 X! 22 22 22 22 22 22 22 22 22 22 22 22 22 22 X: 22 22 :X 22 22 22 ÍX 22 ÍX x: 22 22 22 :x 22 x: 22 22 22 22 22 ÍX 22 22 22 22 Xí

R-squared 0.938181 Mean o-P depend ent var 0.152304
Ad justed R-squared 0.935822 S.D. o-F depend e n t v a r 0.05 3393
S.E. oF regression 0.013526 S u m o f s q u a r e d resid 0.023968
Durbin-Watson stat 1.643709 F~stat i sti c 397.6207
Log 1 i k el i hood 398.2012
22 22 22 22 22 22 IX 22 22 Xí 22 XI 22 22 X: 22 tX 22 X: 22 x: x: 22 22 22 22 22 22 22 22 22 22 X: 22 ii 

1 
!! 

i 

5! 
: 

?! 
i 

!i 
i 

ii 
,

1 
!

" 
! 

sl 
• 

li 
. 

ii

I ii ii
: li ‘ 1! i ii ii
i i! ii
’ ii ii
. II i!
: ii ii ii ii ii i!

TABELA A-5,10.
REGRESSÃO 4 DO PREÇO DO VAREJO DO FEIJÃO - (Método Cochrime-Orcutt}

SMPL 2 - 139
?CORC // Dependent Variable is PVFE
138 O b s erv at i ons 

'.rho = .946303
zz xz zz zz zz zz zz zz x: x: x: 2:: zz :x :x zz zz :x zz x: x: 2:: x: :x :x zz zz zz zz zz x::::: zz 2::zz 22 x: 22 22 2:: 22 x: :x :x 22 zz zz 22 22 zz :x 22 x: 22 22 x: 22zz x: 22 22 x: 22 x: 22 22

COEFFICIENT STANDARD ERROR T-STATISTIC
22 x: 22 22 22 22 22 22 22 XI 22 22 22 22 22 22 !2I 22 22 ix 22 22 22 22 22 22 22 22 22 22 22 22 22 22 IX 22 22 22 22 22 22 22 22 22 22 X! 22 22 :X 22 22 22 22 22 22 X: 22 22 IX Xí 22 22 22 22 XI 22 22 22

PA 0.54/26457
P^UB 0.4736795
RS -0.0191078

RS4 • 0.0884597
DCO 0.0003450
DPRO 0.0009067

: C 0.0555508

0.0891728 
0.1249641 
0.0584959 
0.067506,3 
0.0032529 
0.0079164 
0.0217189

6.0853266
3.7905257

-0.3266516
1.3103918
0.1060535
0.1145331
2.5577182

22 22 22 22 22 22 22 22 22 22 22 22 Xí 22 22 22 22 22 22 22 22 22 22 22 22IX 22 X! 22 22 22 22 .*X XI 22 22 22 22 22 22 22 22 22 IX 22 22 22 22 XZ 22 22 22 22 22 22 X: 22 X: 22 22 22 22 22 22 22 X: 22 22

R-squared 0.937567
Adjusted R-squared 0.934707
S.E» o-F regression 0.013594
D u r b i n - W a t: s o n s t a t 1.614804
Log likelihood • 400.9212

Mean o-F dependent var 0.15234-6
S.D. o F dependent var 0.053200
S u m o -F s q u a r e d r e s i d 0.024208
F-statistic . 327.8742

x: 22 22 x: x:



TABELA A-SJ1
REGRESSÃO 5 DO PREÇO DO VAREJO DO FEIJÃO - (Método: CochranèTOrcutt)

SMPL 2 - 139
CQRC // D&penàQwt Variable is PVFE 
138 Observations 
rho .940464
z:: zz zz zz zz zz zz zz zz zz zz z:: zz zz zz zz :xt zz zz —: zz zz zz zz zz zz rz: xz zz zz zz zz zx zz zz zz zz zz zz zz zz xz zz zz zz zz zz zz zz zz zz zz zz zz zz: zz zz zz zz zz zz zz zz zz zr. zr :x zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz zz zz =: zz :z: zz zz zz zz zz “ zz zz zz :z: x: zz zz zz zz zz z:: xz zz zz zz zz zz zz zz =: zz zz zz zz zz x: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz X'.: zz zz zz zz

PA 0.5405277 0.0890970 6.0667313
PSUB 0.4752754 0.1247460 3.8099438
RS -0.0231880 0.0531532 -0.4362496

RS4 0.0905657 0.0665636 1.3605895
WV2 -0.0148900 0.0491073 -0.3032134
DOO 0.0003170 0.0032375 0.0979110
C 0.0612856 0.0217597 2.8164734

zz :x zz :r. zz zz zz zz zz zz zz zz zz zz zz :z: ::z zz zz zz zz zz ::z zz ::z zz zz zz :z: :z: zz :z: zz zz zz ::z :z: zz :x zz zz zz zz zz :z: :z: zz:™ zz zzzz zz zz zz :z: zz zz zz zz zz zz :r: zz zz

0.1323460.937604
0.934747
0.013090
1.612479
400.9627

R.-squared
A d J li s t e d R - s q u a r e d
S. E. o-F regress i on
D o r b i n - W a t s o n s t a t 
Log likelihood

Mean oF cíependent var 
3.D. of dependent var 
Sum oF squared resid 
F-stati sti c

0.053200
0.024193
328.0347

TABELA A-5,12
REGRESSÃO 6. DO PREÇO DO VAREJO DO FEIJÃO - (Método: Cochrane-Orcutt)

SMPL • 2 - 139
C 0 R 8 / / D e p e n d e n t V a r i a b 1 e i s L P V F E 
138 0b s e r v a t i an s 
rho = .938596
zz zz zz zz zz zz zz zz ::z zz ::z zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zzx: z:: zz tz: zz zz zz zz z:: :z: z;: zz zz :z: zz zz zz zz zz zz zz zz zz zz zz z:: zz zz zz zz zz zz zz zz zz zz zz 

COEFFICIENT STANDARE) ERROR T-STATISTIC
zz zz zz zz :x x: zz zz zz zz zz zz zz zz zz zz zz zz zí: zz zz zz zz :::: zz zz zz zz zz zz zz zz xr. zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :x x: zz zz zz zh zz ::z zz :z: zz :z: zz zz zz zz zz zz zz

LPA 0.2772327 0.0489283 5.6661061
LPSUB 0.3257187 0.0415805 7.8334536
LR£ -0.0610063 0.2212721 -0.2757093
LRS4 0.2594344 ' 0.1086115 2.3886465
LWV2 0.0096494 0.0478054 0.2018483
OCO -0.0129126 . 0.0199826 -0.6461900
D LI -0.0571877 0.0817756 -0.6993249
DMU 0.1484109 0„0840248 1.7662750 ’
ç -0.1426963 0.1’159318 -1.2308641

:::: zz zz zz zz zz zz zz zz zz zz zz zz zr zz zz zz zz zz z:: :z: zz zz :z: :x: zz zz zz zz :z: zz zz zz :::: zz zz z:: z:: zz :z: zz :z: zz zz :zr :z: zz :z: zz zz zz zz zz zz zz :x ::z r:: zz zz ::z zz z:: zz zz zz zz :z:

R-squared 0.939959 Mea n o F d epend ent va r -1.937 494
A d j u s t e d R - s q u a r e d 0.936235 S.E). oF dependent var 0.330116
8 „ E „ oF regress i on 0.083360 8 um o-F squared resid 0.896406
D u r b i n - W a t s □ n s t a t 1.686653 F-st at i st i c: 252.4401
Log 1i keli hood 151.7130
zz zz zz zz zz zz zz zz zz zz n:: zz zz zz zz zz zz z:: zz zz zz zz zz zz zz x: zz zz zz zz zz zz z:: zz zz :x zz z:: ::z :z: zz zz zz zz zz zz zz zz x: zz zz zz zz ZZ zz zz :z: zz zz zz zz zz zz zz zz zz zz zz



1
TABELA A-5,13

REGRESSÃO 7 DO PREÇO DO VAREJO DO FEIJÃO - (Método; Cochrane-Orcutt)

jSMPL 2 - 139
. CORC // Dep&nclent Var i ab 1 e is LPVFE
:rho = ..943601

zz — zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz* zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz :z: zz zz zz :z: zz zz :z: zz :z: zz zz zz zz zz zz zz zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz zz zz zz zz zz zz zz :z: zz :z: zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz. zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

LPA 0.2723926 0.0489882 5.5603761
LPSUB 0.3271765 0.0416455 7.8562265
LRS ■“0.0322529 0.2223816 -0.1450339
LRS4 0.2597950 0.1087026 2.3899602
LWV2 0.0104616 0„0478757 0.2185164
D CO -0.0126610 0.0199857 -0.6335059
C -0.0597047 0.1389167 -0.4297878

zz zz — zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz :z: zz zz zz zz zz zz zz :z: zz zz zz zz zz :z: zz zz zz

R-squared 0.933333 Mean of dEpendent var -1.937494
A d j u s t e d R - s q u a r e d 0.935560 8. D „ o f d e p e n d e n t v a r ’ 0.3 3 0116
S . E „ o f r e g r e s s i o n 0.033800 8um of squared resid 0.919938D u r b i n - W a t s o n s t a t 1.605357 F-st aí i st i c 332.5033
Log 1i ke1i hood 149.9250
s:: zz zz zz zz zz zz zz zz zz ::z zz zz :z: zz :z: zz z:: zz ::z z:: ::z zz zz zz zz zz zz :z: zz zz zz zz zz :z: zz zz zz zz zz zz zz zz :-z z:: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz

TABELA A-5.14
REGRESSÃO 1 DO PREÇO DO SUPERMERCADO DO FEIJÃO - (Método: Cochrane-Orcutt)

SMPL 3 - 139
CORO /Z Dependent Variable is PSi-tü 
137 Observations 
rho = -900562
zzzzzzzzzzzzzzzzzzzzzzzzzz rz: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: :'-z zz

PA 0.5751633 0.0916382 6.2764618
PSUB 0.2444510 0.1268192 1.9275556
RS -0.0373102 0.0523882 -0.7121871

RS4 0.1287601 0.0669596 1.9229510
WU2 0.0238907 0.0502152 0.4757660
DCO -0.0002382 0.0033165 -0.0718119
DLI -0.0181049 0.0125800 -1.4391853
DMU 0.0140350 0.0133592 1.0505879

• C 0.0641825 0.0126514 5.0731411
zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ

R-squared 0.917962 Mean of dependent var 0.148885
Adjusted R-squared 0.912335 S.D. of dependent var 0.046135
S. E. of regr essi on 0.013621 Sum of squared resid 0.023748
Durb i n--Wat son st at 1.762261 F-st at i st i c: 179.0315
Log 1i k el i hood 398.8329



TABELA A-5.15
REGRESSÃO 2 DO PREÇO DO SUPERMERCADO DO FEIJÃO - (Método: Cochrane-Orcutt)

SMPL 3 - 139
CORC // Dependent Variable is PSFE 
137 Observaiions 
rho == .900573

COEFFICIENT STANDARD ERROR T-STATISTIC
z:: az az zz zz zz zz az zz zz r- x zz x: x: zz az zz zz zz az za ar zz zz zz x: zz zz zz zz za zz zz zz x: :x zz x. zz x: x: zz rz zz zz zz x: zz zz zz zz az x: ar x: zz zz az x: zz az zz as zz x as zz

rr zr x: az az r~ y? zz zz zr zz x: z:: zz zz zz zz x: zz zz zz zz zz x: zz :x x: zz zz rx zz az zz az za x: zz zz zz zz zz x: az x: zz zz na :x zz :x zz zz zz zz ~ zz zz zz zz az zz st. zz zz zz — zz

PA 0.5728326 0.0912332 6.2787728
PSUB 0.2455076 0.1264187 1.9420191
RS -0.0394275 0.0520424 -0.7576035

RS4 0.1298967 0.0667161 1.9470056
DCO -0.0003562 0.0032973 -0.1080180
DLI -0.0183121 0.0125349 -1.4608861
DMU . 0.0139384 0.0133177 1.0466070
C 0.0702159 0.0125517 5.5941351

az az az zz zz zz zz rz rx x: az az az az az az x: az az az az zz :z: az :x x: zz az az az :x az x: az zz zz zz zz zz :x zz zz :x zz x: zz zz x: zz :x ::z :x zz za zz x: zz za zz zz zz x: zz zz zz zz zz az

R-squared 0.917817 M e a n of d e p e nd e n t var 0.14 8885
Adjusted R-squared 0.913357 S.D. oF dependent var 0.046135
S.E. o P r egress i on 0.013580 Sum of squared resid 0.023790
D u r b i n - W a t s o n '=; t a t 1.760425 F-st at i st i c 205.8093
L.og likelihocjd 398.7119
x: x: zz x zz zz zz zz rx zz x: zz ar. ™ az zz zz zz zz zz zz zz zz x: zz zz X: x: rz rz ar r:: x: rz x: rx ar rz rz rz rz zr zz zz x: rz zz ar zz zz rz zz ar zz x: rz zz zz ar ar zz x: x: zz zz zz az

TABELA. A-5.16
REGRESSÃO 3 DO PREÇO DO SUPERMERCADO DO FEIJÃO - (Método Cochrane-Orcuttj

3MPL 2 - 139
CORC // Dependent Variable is PSFE 
138 Observai, i ons 
rho = .920594
zz az zz zz zz zz zz zz x; x: x: zz zz zz x: zz zz zz zz zz zz x: zz x: zz zz zz az x: za x: zz x: az zz az zz zz zz zz zz zz x: x: zz zz zz zz zz zà zz zz zz zz x: zz zz zz zz zz zz r.z zz zz zz x: zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
z:: az zz zz ac zz az zs zz zz zz x: z:: zz az x: az az zz zz zz zz zz x: az zz az az zz zz zz zz x: zz zz ar zz zz zz zz z:: zz zz :x zz az zz zz zz zz zz zz zz zz zz az zz zz zz x: az zz zz 33 33 ZZ ZZ ZZ

PA 0.5395750 0.0894704 6.0307688
PSUB 0.2484265 0.1259350 1.9726570
RS -0.0327483 0.0524261 -0.6246571

RS4 0.1-201718 0.0665861 1.8047577
DCO -0.0001890 0.0032726 -0.0577616
C 0.0680293 0.0150361 4.5244082

az x: :x zz x« zz zz zz zz zz ;x ;x zz xxx zz zz zz az zz az az x: x: az zz za zz x: zz zz :x zz :x :x zz zz zz x: zz :x x: zz zz x: zz zz zz az zz zz za zz zz az zz zz za zz zz :x zz zz zz :x zz x: x:

R-squared 0.915614 Mean of depend ent var 0.148975
Adjusted R-squared 0.912417 S.D. of depend ent var 0.045979’
S. E. o F regressi on 0.013607 Sum oF squared resid 0.024440
Dur b i n-Wat son st at 1.695801 F-st at i st i c 286.4479
L.og likelihood 400.2618



27
TABELA A-5.17

REGRESSÃO 4 TO PREÇO DO SUPERMERCADO DO FEIJÃO - (Método: CochraneTOrcutt)

SMPL 2 - 139
CORC // Dependent Var i ab1e is PSFE 
138 Observations 
rho -• «920665

T-STATISTICC O E F FICIE N T S T A N D A R D E R R 0 R
zí: nu nu u:: uu nu m nrur. uu u:: uu nr. uu nu nr nr nr m nu " nr nu nr. nu nr uu uu nr u:: nu nu nr tu: nu :u: :u: nu uu uu :m tu: uu uu nu m m nu m si: m nu nr nu sr nu nr ur nu .nr nr :u; nu nr

PA 0 „ 5393707 0.0899530 5.9961378
PSUB 0.2486689 0.1266107 1.9640425
RS -0.0335243 0.0578975 -0.5790281

RS4 0.1205491 0.0678474 1.7:767668
OCO -0.0001761 0.0033089 -0.0532272
DP R O -0.0002562 0.0079311 -0.0323037
C 0.0686274 ' 0.0151777 4.5215905

uu nr, nr m nu m uu m ur nu uu m ur ur nr ur uu nu uu :u: m uu :r: nr r:: nr uu m m ur m uu rn: nu m nr m nu rt: nr nn nr.:::: m rn nr u:: uu ::u uu; nr m m uu nr uu :u: m m m :n: m uu rr: uu :u: uu

R-squared 0.915615 Mean cri' dependent var 0.148975
A d j u s t e d R - s q u a r e d 0.911750 8.. D „ o F d e p e n d e n t v a r &.. 045 97 9
8. E. o F r e g r e s s i o n 0.013659 Som o-F squared r es i d 0 «024440
D u r b i n -14 a t s o n s t a t 1 ..695874 F-stati st i c 236.9008
Log likelihood 400.2624

TABELA A-5.18
REGRESSÃO 5 DO PREÇO DO SUPERMERCADO DO FEIJÃO - (Método: Cochrane-Orcutt)

SMPL 2 - 139
CORC // Dependent Variable is PSFE 
138 übservations 
rho - .920613
nu uu nr. m uu nr. nu nr. ~: uu nu n: nu nu nr. nu nr r:: nu nu m nr. nr m m n:: :u: u:: :r.: nr nu nu uu tu: u:: un nu nu nu nu nr. uu tu: uu rn: tu: uu nu nu uu uu :n: uu uu un :r: uu :n: ~: :n: uu :u: m rr nr

COEFFICIENT STANDARD ERROR T-STATISTIC
uu m uu nu uu s: nu ur. m nr. uu r.u uu nu ut: nr. nu nr nr. m: nu nu nu:::: nr. uu :u: :u: u:: uu nu uu uu uu nu uu nr: u:: :n: uu nr :n: uu uu nu nu: nr r^: r:: tu: =: uu nu x: m nu nr. nu nr nu r.n nrnr. uu uu nu

PA 
PSUB
RS 

RS4
WV2
D CO
C

0.5420414
0.2471654

-0.0304786
0.1188507
0.0257318

-6.3620-05
0.0618254

0.0898482
0.1263094
0.. 052Z564
0.0668212 
0.0498585 
0.0032907" 
0.0151115

6..0328587
1.9568251

-0.5777226
1.7786379
0.5160977

-0.0193343
4.0912905

r.u uu nu uu uu nu nu nu uu nrnu. nr ur :r: nr: x: nr uu u:: uu uu uu nu u:: :r: :u::~:::: nr. m tu: nr ru: :r.: nr nr. uu nr uu uu :n: uu :r: rt: nr. :u: :u: uu nr. :r: :u: m nr. nu m ur. ::n nu nr uu m uu nr.

R-squared 0.915785 M e a n o 4 d e p e n d e n t v a r 0.148975
Adjusted R-squared 0.911928 S.D. oF dependent var 0.045979
S.E. oí regression 0.013645 Smn oí squared resid 0.024391
Durbi n-Watson st at 1.698356 F-statistic 237.4243
Log 1ikeI i hood 400.4019
ur m n: nr. :x nu u:: ru: nu m r-m uu u:: :r: nr: nu :r: m nr u:: x: ur ::u uu ::r ::r nu ur :u: m nr ::r ur ur nr nu ::r ur nr. nr m :iu:— uu nr. uu m uu ::r. ur m uu nr ur nu ur nrnu nr.:::: ::n m ::r
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TABELA A-5.19

REGRESSÃO 6 DO PREÇO DO SUPERMERCADO DO 'FEIJÃO - (Método:, Cochrane-Orcuttl

SWL 2 - 139
C 0 R C / / D e p e n d e n t V a r i a b 1 e is L P S F E
138 O b s e r v a t i o n s
rho - .901667
us x: nn nu tx nu nu uu uu n:: x: nu nu x: x: :::: nn uu :x x: x: nu un xt ::n ttr."" tx nn 2:::x x: x: nutx ut: x: —“:::: nu x: nn un utt nn un r.t: tx x: x: x: nr. u:: x:tx x x x x x x xt nn:::: x: x: x:

COEFFICIENT STANDARD ERROR T-STATISTIC
ttu x: x: x: nu nu tx xt tx x: x: x: x: nu x: tx :x x: :x tx x: nn nn tx ::r. nn x: :x x:uu :x nr x: nu x: xt x: nn tx rx nn x: tx x; :::: x: nn ::x nu :x x: x: x: :x x: x: ;x tx nu x: x: nr xt n::tx :::t x: tx

LPA 0.3081468 0.0565970 5.4445831
LPSUB 0.. 2376152 0.0481817 4.9316434
LRS -0.0564658 0.2514441 -0.2245658
LRS4 0.3231297 0.1253306 2.5782193
LWV2 0.0674288 0.0554507 1.2160123
OCO -0.. 0066258 0.0232983 -0.2843847
DLI -0„1225383 0.0383223 -1.3873998
DMU 0.0990439 0.0934688 1.0596464
C -0.0650134 0.0842456 -0.7717124

:::: tu tu: tu nu tx x: n:: :::: tx x: x: uu x: nu x: x: tx tx st: tx tx x: ut: x; x::::: st ut xt x: :x tx tx tu x: tt: x: x: xt :x ::u tu:::: tx tx::::tx x: ::t tx x: x: tx x::::: tt 'j:: x: x: x: x::::::::: ::::

R-squared 0.902901 Mean oF depend ent var -1.948637
A cl j li s t e d R s q u a r e d 0„896880 S.D. of depend e n t v a r 0.2 975 07
S. E . 0 P r e 9 r e s s i 0 n 0.095537 Sum of squared resid 1.177417
D u r b i n - W a t s 0 n s t a t 1.938247 F-stati sti c 149.9429
Log likElilwod 132.8977
x: tx tu us tu xt: tt: x: x: xt tx x: tu tu: tx x: tx tx x: x: x: uu tu tx tx st: x: x: tu uu tx tu uu :x st: st us ut: x: x: tx tu x: .tt: :x x: uu uu x: tx x: x: x: tx x: x: su x: tx :x tx x: xt xt x: tx:::: x:

TABELA A-5.20’
REGRESSÃO 7 DO PREÇO DO SUPERMERCADO DO FEIJÃO - (Método: Cochrane-Orcutt)

SMPL 2-139
CORO // DepEndent Mar rabie is LPSFE 
138 Observations '
rho - .916366 
x: tx tx tx x: st nu x: x: nu tu st x: x: nu nr: x: st :x tx tu x: nn x: x: tu nu tx tx tx tx nu st::::: tu nu tx :x x: x: nu:::: :x nn rs tu tx st nu tu nn tx x: tu tx x: m: tx tx tx x: x: tx x: tx x: tu x:

COEFFICIENT S T A N D A R D EZ R R 0 R T - S T A TIS TIC
:::: tu x: x: uu tx x: tx tx tx tu: tx nu tx x: tx x: nu nu xt s:t ::x xt x: ttrt tx x: nu st: x: xx tx x: x; n:: tx tx tx u:t ;:t: x::::: t::t ttn ttn st; x Tu: ttu tx x; nu nu x: ttt:.... ut: nu nu tx x: xt xt x: :x tt:: tx

.LPA 0.3027360 0.0 5 6 5126 5„3569618
LPSUB 0.2396041 0.0480814 4.9833000
LRS -0.0376052 0.2 517031 -0.14 9 4028
LRS4 0.3206187 0.1252867 2.5590796
LU 02 0.0693048 0.0553106 1.2530120

■ DCO -0.0059257 0.0231832 -0.2556049
C ' -0.0741688 0.0980515 -0.7564270

:::: x: x: :m x: x: nn tx x: nu tx x::::: x: un:::: ttu tx ttn x: nn nu nn tx nn :x ::n tx xt nu nu tx tx x: nu:::: xt x: ttt::::: x: ::n tx ttu tx st: un x: ut: n:r ::u xt tx ut: st: nu x: nu x: x: tx nr x: x: tx:::: x: nr:

R-squared 0.901002 M e a n 0 -F d e p e n d e n t. v a r -1.9 4 Ei 6 3 7
A d j u s t e d R - s q 0 a r e d 0.896468 S „ D. a f d e p e n d e n c v a r 0.297 507
S„E « of regress ion 0.095727 Sum of squared resid 1.200449
D u r b i ri - W a I s 0 n s t ,a t 1.893156 F - s t a t: i s t i c 198.7093
Log likelihood 131.5610
x: st tu x: st::::: x: tx st: :x xt ::t: tx tx:::: tx x::::: x: st st tt x: x: tx x: xt ::u:::: xt:::: tx tx tx st:::: tx st tx xt tx tx tt:t st st; tu tx:::: tx tx tu st: x: x: tx .nr x: :x tu x: x: x:m: ttt: tx nn x: tu



TABELA A-5.21
REGRESSÃO 1 DO PREÇO DO VAREJO DA CARNE - (Método: Cochrane^Orcuttl

SMPL 2 - 155
CORO // Dependent Uariable is PUC 
154 Observatíons 
rho ~ .666916
x: nr zz zz zz zz zz rz x: zz zz zz rz rn nn rz x: zz zz rr zz x: zz zz zz zz zz x: zz rz x: zz zr x "zxx "" x x: zr x: x: x: zr. zz zz zz zz nr nr x: x: zz zz zz zz zz nn zr nr :x :x zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
r:: zz rr x: zz zz rr zz zz zr zz zz :x :x rz zz x: x: rz nz zz nr nr x: x: :x zz zz :x zz x: rs x: x: nr x x::« x x: :x nr zz xn nr zz x: zz zz zz zz zz zz zz x: zz zr zz zz zz zz zz rz zz zz zz zz zz

PA 1.0421268 0.0626476 .16.634753
RS 0.1646332 0.0391058 4.2099405

RS4 0.1085929 0.0518887 2.0928047
WV2 -0.0531507 0.0469419 -1.1322658
DCO -0.0005313 0.0031110 -0.1707705
DLI -0.0009488 0.0035616 -0.2663928
DMU -0.0015672 0.0093877 -0.1669446
C -0.0835228 0.0118458 -7.0508568

ix zz zz zz :x nr nr nr rr nr :x nr rz zr zz zz rr zr rz nr nr nr x: nr nr x xx nr nr nr x: nr nr nr :x nr zr nr nr zr rz m x: nr x: nr :x m xxx zz zz Zz zz x: zz zr zz :x x: x: zz zz :x zz x:

R-squared 0.930567 .Mean oP depend ent var 0.250527
A d j o s t e d R -- s q u a r e d 0.927238 S„D. oF depend ent var 0.046387
S.EH. oF regression 0.012513 Sum oF squared resid 0.022859
D u r b i n - W a t s o n s t a t 1.764026 F-st at i st i c. 279.5366
Log likelihood 460.2664
nn zz nr nr :r x. x x nr zz zz x: x: zz rr zz rr x: zz rr zr zr zz rn sn rz rr x: zz zr zr zz rr zz rz zr zz zr zr zr zz rz x: zz rz nr x: x: zz rz x: zz zz zz zz rr zz :x zz zz zz zz zz x: x: x: zz zz

TABELA A-5.22
REGRESSÃO 2 DO PREÇO DO VAREJO DA CARNE - (Método: Çochrane-Orcutt)

SMPL 2 - 155
CORO // Dependent Uariable is PUC 
154 Observatíons 
rho = .661352
zz zz zz x: zz :x sz zz x: zz rr zz x: zz x: zz zz rr rr rr rr x: rr x: rr rz rr ;x rr rr x: zz ::r rr zz x: rr zz rz zr zr nx x: zr rz zz rz zz zz zz zz x: zz x: zz zz x: zz zz zz zz zz x: n:: zz rz x: zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz rz zz rz zz rr zz zz zz zz rz zz rr zz zz rz x: rr. zz x: zz :x zz rr zz x: :x x: x: x: x: zr. zz zz :x. zz zz x: zz :x zz zz zz rr. zz x: x: x: rz zz x: zz zz :x zz zz x: zz zz zz zz zz zz zz zr. :x zz rz

PA 1.0504488 0.0618107 16.994612
• RS 0.1717524 0.0384717 4.4643799
RS4 0.1099121 0.0516759 2.1269515
DCO -0.0004547 0.0031196 -0.1457734
DLI -0.0009757 0.0035673. -0.2735188
DMU -0.0015630 0.0093553 -0.1670700
C -0.1006302 0.0107593 -9.3528810

zz zz x: rz zz rz rz zr rr rz zz x: x: rn zz x: zz zz zz zz zz zz x: x: zz zz x: zz zz zz zz zz rr zz x: xrzz zz x: rz zz zz x: zz zr zr zr :x zz zz rz zr x: rz x: zz zz zz x: zz zz x: x: zr :x rz x: zz

R-squared 0.929960 Mean o-P depend ent var 0.250527
Adjust ed R-squared 0.927101 S.D. oF depend ent var 0.046387
S«E. o P r e g r e s s i o n 0.012525 Sum oP squared resid 0.023059
D u r b i n -- W a t s o n s t a t 1.754075 F-st at i st i c: 325.2987
Log likelihood 459.5956 •



TABELA A-5.23
REGRESSÃO 3 DO PREÇO DO VAREJO DA CARNE - (Método: Cochrane-Orcutt)

, SMPL 2-155
! CORC // Dependent Variable is PVC 
154 Observations

; rho « .656329
zz is zz zz zz zz zz zz zz z:: zz zz zz z;: -z zz zz zz zz zz zz zz zzzz zz zz zz zz zz zz zz zz zz zz zz zz cz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz nr: zz zz zz zz zz zz zz zz zz zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zr. zz zz :z: zz zz zz zz zz zr. zz :z: z:: zz x: zz zz zz zz zz zz zz zz zz zz z:: zz zz :z: zz zz :z: zz zz zz

PA 1.0477673 0.0604965 17.319467
RS 0.1658675 0.0309438, 5.3602782

RS4 0.1141331 0.0445191 2.5636910
DCO -0.0004308 0.0031039 -0.1388003
C -0.0986042 0.0105947 -9.3069210

zz zz zz zz zz zz zz zz zz zz z:: zz zz zz zz zz zz zz zz zz zz zz zz zz zz z:: zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zx zz zz zz "-* rr z** t* *'** *" ~** ****

R-squared 0.929905 Mean of dependent var 0.25052.7
A d j i.i s t e d R - s q u a r e d 0.928023 S.D. o-F dependent var 0.046387
S . E. o -F r e s r e S s i o n 0.012445 Sum o-F squared resid 0.023077
Durb i n-Wat son st at 1.747334 F-st at i st i c 494.1680
Log 1 i !< el i hood 459.5350
zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz. zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz

TABELA A-5.24
REGRESSÃO 4 DO PREÇO DO VAREJO DA CARNE - (Método: Cochrane- Orcutt)

SMPL 2-155
CORC // Dependent Variable is PVC 
154 Observations 
rho - .658645

COEFFICIENT STANDARD ERROR T-STATISTIC

PA 1.053’6690 0.0611839 '17.221354
RS 0.1570133 0.0330641 4.7487596

RS4 0.1168614 0.0448198 2.6073587
DCO -0.0003392 0.0031073 -0.1091499

DPROD 0.00-34880 0.0044562 0.7827305
C -0.0954596 0.0106783 -8.9396251

R-squared 0.930194 Mean o-F dependent var 0.250527
Adjusted R-squared 0.927836 S.D. o-F dependent var 0.046387
S „ E. o-F r eg r ess i on 0.012461 Sum o-F squared resid 0.022982
D u r b i n - W a t s o n s t a t
Log likelihood

1.757888
459.8540

F-stat i st i c 394„4346
zz zz zz zz zz zz zz zz ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ 22 zz zz z:: zz zz zz zz zz zz zz :z: z:: zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz: zz zz zz zz zz zz zz zz
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TABELA A-5.25

REGRESSÃO 5 DO PREÇO DO VAREJO DA CARNE (Método: Cochme-Orcuttl

SMPL 2 •■■■ 155 •
CORO 7/ Dependent Dariab1 & is PVC
154 Observai iofis 
rho ~ ..068348
:::: s= x =:: -- - =: ~ ~ ~ ~ ~ ~ - - -- = ” ” ~ ~ ~ == - -=--:::: -::::- - =- ~ ~ ™:::: :::: ” ”"" “

COEFFICIENT STANDARD ERROR T-STATISTIC

:::: :::::::::::::::::::::::: ™ :::::::::::: :::::::: :::::::: ™ = ”■ — ” ~~ “:::: —:::::::::::: ::::~•::::::::::::::::::::::::::::

:::: :r: r:: r:: r:: r:::::: b:: t.: .-r: “t; :z:::::.::: z:::::: :::::::: z:: r:: r:::::: rr. .:b :::: ::r. r.:: :::::::::::::::: :::::::::::::::: ::r. ::b r.::::: u:: r:: r:: x: i:::::::::::

PA 1.0466990 0.0630118 16.611171
RS 0.1530019 0.0414711 3.6893669

RS4 0.1116113 0.0520877 2.1427559
WV2 -0.0569226 0„0471744 -1.2066417
DCO -0..0O04291 0.0031144 1 -0.1377853
DLI 0604426 © 0036146 -0..'1224354
D MU -0.0016559 0.O094074 -0„1760203

DPROD 0.0039383 ©.0046044 © . 8 5 5 3 3 7 5
C ■•■•© .0773252 0.0120376 —6.4 65172 2

R -■ s q u a r £ Ü
f-t d J lí s t £ d R -■ s q u are d
S.E» o-F regression
Durb i p-Wat sos st at
Log 1 i k eli hood
::::::::;x::::::::::::::::x::x:::: x;::::::::x: x;:x x:

@.930916 
0.927105' 
0.012524 
1.776818 
469.6541

Me-an o-F dEpenrient var 
8 „ D „ o F ri ep en d-Kn t var 
8 :.i m o F s q ij are d r e s i d 
F-st at i st i c:

0.250527 
0.Ô46387 
0 „ 02274 4 
244.237®

TABELA. A-5,2â
REGRESSÃO 6. DO PREÇO DO VAREJO DA CARNE (Método: Cochran.e-Orcuttl.

SMPL 2 - 155
CORC // Dependent Dariable is PVC 
154 Obscer vat i o ris 
rho - .679681
r.:::x x: x: br db x: rx x:::::x x: x: x: r:: x: :x rr x: :x x: :x :x r:: :r: :x r:: sn r.:: nn —::::: r:: r:: :r::::: rr r:: r:: r:::::: r:: r:: n:: r:: ::r r.“ :::: r:: r:: r:: n:: ::n :r: n:: rr:::::::: r:: ::r:::: rn ~:::::

COEFFICIENT STANDARD ERROR T-STATISTIC
x: x: rr:::: x: :x x: x: x: x: x: x: :x x: x: x: :::: x: x::::: rx x::::: x: x:x: x: x: :x x: x: x: x: :x:::: x: x: x::::::::::::: :x :::: x::::: x: x: x::::: x: :x:::: x: x: x: :x x::::: x: :x x: x: :x x: x::::: x:

PVCí -0.0465390 0.0521155 -0.8929965
PA 1.0773451 0.0738485 14.588580
RS ’0.1746181 0.0410939 4.2492490

RS4 0.1123606 0„0524308 2.1430285
WU2 —0.0 5 7 8 616 0.0471128 -1.2281502
DCO -0.0004013 0»0031011 -0.1294059
DLI -0.0008006 0.0035667 -0.2244657
DMU' .. -0.0032648 0.0096429 -0.3385707
■ C -0.0843611 0.0115912 -7.3211836

x: :x x::::: :x x: x: x: :x x: x: x::::: x: x: x: x: x: x: :xxt x::::: x: x: x: x: x::::: x: :x x: x: x: :x x::::: :x x: :x x: x: x: x::::: x: x: r::x: ;x z:: r.:: x: x: x: x: r.:::::::::: :z’ i':: r.::::::
R-squared 0.930934 Mean o? depend ent var ■ 0.250527
A d J u s t e d R - q u a r ed ■ 0.927123 S.D. oF depend ent var 0.046387
S.E. oF regressi on 0.012523 3 u m o -F s q u a r e d r.es i d 0.022738
Dur b i n-Watson st at 1.750705 F-st at i st i c:. 244.3034
Log 1 i k el. i hood 460.6736
:::::;:::::: x: :x :x :x :::: :x x:x: x::::: x: :x x: x::::: x: :x :x x; x: x: :x:::: x: x: x: :x :x x: x: x: :x :x ;x :x 2:: x: x: x: :x x: x: x: 2:::::: x: :x :x:::: x: x: x: x: :x x: :x :x :::: x: x::::::::: x: x:
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TABELA A-S.27
REGRESSÃO 7 DO PREGO DO'VAREJO DA CARNE -• (Método: Cochrane-Orcutt)

SMPL 2 -• 155
CORC // Dependent Variabls is PUC 
154 Observai tons 
rho .682263
zz zz zz:::: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz z:: zz zz zz zz zz zz zz :n: zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz ::z zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz ::z :z: zz zz zz zz zz zz zz zz zz zz ::z zz zz zz zz zz zz zz :z: zz zz z:: zz zz

PU d •-0.05O8375 0.0522251 --0.9734304
PA 1.0852684 0.0743745 14.591939
RS 0.1624413 0.0431911 3.7609914

. RS4 ■0.1161474 0.0526619 2.2055300 .
UU2 -•■0.01623266 O,, 0473372 -1.3166524
D CO -0.. 0002804 0.0031018 -0.0903832
D LI -00002389 0.0036194 — ©.0660088
D MU -0.0034976 0„Ô096683 -0.3617373
DPROD 0.0043838 O . O O 4 6 8 i 6 0.9363757

C -O.0785043 0.01,17503 -6.6810487

R-squared 0.931352 Mean of dependent var 0.250527
Adjusted R-squared -0.927061 S.D. cF dependent var 0.046387
S.E. oF r egr ess t on 0.012528 Sum of squ are d resid 0.022601
Durb ; n-Watson stat ■ 1.765550 F-stat i st i c 217.071'9
Log 1 i k el i hsod 461.,1412
•z: zzzz:z:zzzz zz zzzz:z:zz:::: zz zz zzz:: zz :z: zz zzzzzz zz zzzz zz :z:zzzzzz r.z zzzz:z:zz :z:zz d::zzzzzz :z:zzzzzzzzzz :z:zzzz zz zzzz zz zz zz :::: zz :z:zzzz zz zz zz:::: zzzzzz

TABELA A-5.28
REGRESSÃO 8 DO PREÇO DO VAREJO DA CARNE (Método: Cochrane^ Orcuttl

SMPL 2 - 155
CORO // Dependent Variable i's LPVC 
154 Observaiions 
rho - ..662246 
í:: zz:™ zz zz zzzz zz zz zz zz zzzzzz zz zz zz.zz zzzz zz zz zzzz zz ::zzz zz zz zz zz zz zzzz zz:::: zz ^z zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz ™: zz zz zz 

COEFFICIENT. STANDARD ERROR . T-STATISTIC
:::: zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz t:z zz zz zz zz zz zz :z: zz :z: zz zz zz zz zz zz z:: zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz :x zz zz

zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :zt zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

L.PA 0.7244882 0„0470496 15.398387
LRS 0.5551536 0.1178185 '4.7119380
LRS4 0.1185408 0.0666615 1.7782501
LWV2 -0.0271860 0.0334413 -0.8129475
DCO 0.0038186 0.. 0131012 0.2914703
D LI -0.00tl0527 0.0149742 -0.0703006
D MU -0.0185993 • 0.0381125 -0.4880120
C . 0.1224016 0.0471198 2.5976698

zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz z:: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :zí zz

R-squared 0.923523 M e a n 0 f d e p e n d e n t: var -1.401242
Adjusted R~squared 0.919857 S. D. 0 F d e p e n d e n t var 0.185791
S . E „ 0 F r eg r es s i 0n 0.052597 81.1 m 0 f s q u a r e d r e s i d 0.403895
D 1.1 r b i n - W a t s 0 n s t a t 1.730011 F-st at i st i c 251.8683
Log 1 i k e1i hood 239.1370



TABEIA A-5,29
REGRESSÃO a DO PREÇO DO VAREJO DA CARNE (Método: Cochrane-Orcuttl

SMPL 2 - 155
C O R C / / D e p e n d e n t V a r i a b 1 e i s I... P V C 
154 Observaiions 
rho - .,650053
rz rr. rr ::z —t nr zz zz :;z r.z nr zz rr :z: zz nr nr. nr.zz zzzz zz nr zz nr rr; ::szzzzzz rj: zz :z: zz zz zz zz zz:::: zz:™.:::: zz nr zz zz :z:zz zz zz:r: zz zz zz nr nr :r- zz zz rr :z: z:: zz rr zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz z:: zz zz nr. ::r zz zz zz zz zz zz zz rr zz zz rr z:: :r: zz rr rr zz zz zn zz zz :z: zz zz nr :z: zz zz zz zz m zz z:: rn nr zz zz zz tr: nr nr zz rr rr r:: zz rr zz rr zz zz zz -.z: r:: zz zz r.:: zz zz zz

LPA 
LRS 
LRS4 
LU 02 
DCO
C

0.7234552 
0.5233949 
0.1313187
-0.0269565 
0.0039455 
0.1131361

0.0453333 
0.0972046 
0.0590352 
0.0332723 
0.0130470
0.0467259

15.767278 
. 5.3344642-
2.2244118
-0.8101782 
0.3024046 
2.4212687

zz :z: zzzz zz zz ::z rr zz zz :z: zz zz zz rz nz n:: zz:™ rr. zz rz zz rr rr :r: rrzz zz zz rr rr zz zz zz z:: zz nr :r::z::::: zz ‘.rz:::: zz zz zz zz :z: zz ::z zz zz zz zz :zt rr zz rr rz rr zz zz rr r::

R~ sem arecí
A d J u s t e d R -- s q u a r e d
S. E.. of regress i on
D u r b i n - W a t s o n s t a t 
Log 1 i k £■ 1 i hood

0.923387 
0.920799 
0.052237 
1.713733 
239.00O0

Mean of dependent var ~i.
3 „ D. o P d e p e n d v n t v a r 0..
3 i.i m. o F s q u a r e d r e s i d 0.
F -st al i st i c 35

401242
135791
404615
6.7583

nr rr zz zz rz nr. zz z:: zz zz zz zz zz zz zz z:: zz zz zz zz zz ::z zz:::: nr rr rr zz:::: rr rr zz zz zz zz rz nr :n: zz nr z:: :z: ::z zz zz r~ zz nr :z: zz zz nr ::z rz zz rr: zz zr rr zz rr rr :n rz nr rr

takja a-s.:»
REGRESSÃO ia DO PREÇO DO VAREJO DA CARNE (Método; CochrancOrcutt).

SMPL 2-155
C O R C / / D e p e n d e n t V a r i a b 1 ví i s L P V C
154 Observaiíons • ■ •
rho .656551
2r rr. :rt zz zz zz zz zz nr zz r.z zz zzzz rr rr rr :n: nr zz :z: zz zz rt: nr nr zz zz :z: zz zz zz zz zz rr nr zzzz zz zz zz.zz rr zr zz zz zz zz nz zz zz zz :z: zz nz nr zz z.: z:. m —.... ~~

COEFFICIENT STANDARD ERROR ' T-STATISTIC
zz zz :z: zz :z: rr zz zz zz zz nr nr zzzz zz zz :n: zz zz zz :;z nr. nr. zz t:z zz zz tz: z:: zn rz z:: zz zz zz zz r.z zz zz zz zz zr. nr.zz :z: x: nr. zz zz :z: :z: zz rr:r: zz zz rr nr zz zz z:: nnzz :z: nr zz

LPMCí 0.0117502 0„0333729 0.3022713
LPA 0.7166946 <s

 
s L.
” pj f-M •o cn 13.627571

LRS 0.5485619 0.1197089 ‘a- s EH 03 ru -p o

LRS 4 0.1188704 0.0668922 1.7770439
LWV2 -0.0264009 0.0336387 -0.7848372
DCO 0.0036437 0.0131768 0.2765266
DLI -0.0012026 0.0150671 -0.0798180
DMU -0.0177520 0.0380700 -0.4662982
C ■ 0„12490O0 0.0482318 2.5895784

zz rr. zz ::z zz rn zz zz zz :z: zz :r: m rr zz zz zz zz nr zr. zz nr zz zz zz zz zz zz zn zz zz zz z:: zz :z: zzz:: rr :z: zz ::r :z: zz :z: :z: zz zz zz zz zr. zz zz zz zz zz z:: zz zz xz r:: :z: zz z;:zz zz n..

R-squared 0.923565 Mean of dependent var -1.401242
A d J u s t e d R - s q u a r e d 0.919348 S. D „ o P d e p e n d e n t var 0.185791
S.E. ei regression 0.O52763 S u m o P s q u a r e d r e s i d 0.403675
D u r b i n - 8 a t s o n s t a t ■ 1.736623 F-st at i st i c 219.0051
Log 1ikelihood 239.1791 •
:z: zz r.z nr. nr zz zz zz zz zz zz zz rr zz :r: z:::::: :z: zz zz zz zz zz :z: zz zz zz rzt zz :r: :n zz zz zz zz z:: :r: zz rz :z: rr nr zz :z: rz zz :z: zz zz z:: zz zz zz :;r. tz: zz zz nr zz zz zz zz rr rz z:: zz :z: rr



TABELA A^.31
REGRESSÃO 11 DO RREÇO DO VAREJO DA CARNE - (Método: Cochr^e^Orcuttl

'SNFL 2 - 155
CORO // Dependent Variable is LPMC 
154 'Ob ser vat i un s 
rho == .647053

nu x:::::x: nu t:t: nr:nu nn nn:::: rt: x:::::n:t:::::::: x: :x un n::x:: x: nu x: x: r.:: x: x: x::::: x::::: :x nx x: x: nn :x:::: x: x: nu r.:: nn x: x: x: nu :x nu :x nu x: x: :x x::::: x: nu nn :x

COEFFICIENT STANDARD ERROR T-STATISTIC
xn x: x: x: nu x: x: tx nu x: n:: nu tn: :u: nu nu :::: x::::: xn nu x: x: xn x: ;x x: x: x: x: x: x: :x x: x::::: :x x; x: :x zz x: :x x: :.x nu x: x; x: nu x; nr: :x:::: x: x; nu x: x; nu un nr. x: x: x: nu

LPUCi 0.0102915 0.0388260 0.2650681
LPA 0 .. 6 9 7 82 7 2 .0.0451740 ’ 15.447557
LRS 0.4804417 0.1233148 3.3960597
LRS 4 ®„0987656 0.0590285 1.6731846
LWV2 -0 .044S893 @.,0273229 ••••1 ,.6429201
D CO 0.0042321 0.013211® 0..32O3502
DLI O.0039082 0.0150049 0.2604613
D ML -0.0160537 0.0376753 -• 0.426107®
DPROD 0.0217434 0.0190442 1.1417339

x: xt:::::::::::: x: x: r.:::::: x: :x :x :::: :::::::: :::: :::::::: :::::::::::::::: x: tu::::: x: nu:::: x: x: x: x: x: x: x: :x x::::: x: nu:::: x: n:: x: x: x: x: x: x: x: x: nu :::: xx x: x: x: x: x:

R-squar et! ’ 0.923820 ' Mean af dependent var •■■•1.404242
Ad^iusteci R-squ a re d 0.91961 7 S.D. ot dependent var 0.185791
S.E. u-F regression 0.05267 5 S u i-i o £ s q u a r e d r e s i d 0 « 4 ® 2 3 3 ®
Durb:n-Wat son stat 1.732775 F--st at i st i c 219.7977
Log Ii k e ii hood 2 3 9.4 36 0
:::: x: x::::: x: :x x: x: x::::: :x x: x: n:: x: :x :::: nr: x: x: x: x: tx x: x: x: x: x: x: x: x: :::: x: :x x: x: x: x: :x x: x: x: :::: z:;:::::::: x::::: :x x: x: x: nu :x x: nu ::n ::n x: :x x: x: x: x: x: x:

TABELA A-5,32
REGRESSÃO 1 DO PREÇQ DQ SUPERMERCADO DA CARNE. -?■ (Método; Cochrane-OrcuttJ

SMPL 2 - 155
CORO // Dependent Variable is PSC 
154 Observations 
rho = .337241
u:: nu tu: nu nx nu nt: ux nu nu :nt xx n:: nu nu nu nu nu nu :x xx un nn nu nu nu nu :u: nu n:: nu nu nu x: un nu nu x: nu un nu xx nu nu nn xn xn xx xx nx nx xn nn xx xn xx xx nx nn nx xn nx nx nu xx xx nx xx

COEFFICIENT STANDARD ERROR T-STATISTIC
x: x: nu nu nu x: :x x: x: un nu un u:: nu nu :x x: :x :x un uu nu x: rx nn nu un :x ns nu x: un sn nu xn sn nn x: nx xx xn n:: xn nn nu nn x: xu ux nu nu nu nu nn nu xx nn ux ux xx nu nx nu nu ux nu x:: nn

PA 0.7714420 0.0959155 8.0429298
RS 0.1944380 0.0581163 3.3456684

RS4 0.1126183 0.0761550 1.4788034
WV2 -0.. 0425356 0.0591441 -0.7191864
DCO --0.0053397 0.0038050 -1.4033375
DLI 0.0044474 0.0045066 0.9868695
DMU . -0.0034392 0.0146477 -0.2347942
C •-0.0820043 0.0118625 -6.9129113

nu nu nu nu nu nu nu nu tu: nu :x :x :x nu nu nu nu :x :x x: nu nu nr xn nu :x nu nu nu xn uu xn nn nx nx un sx :n: nu xx nu nu xx xn un nx ux ::n ::n nn nu nu ux un xx nu xn nu nu un xx :n: xu xx xn nu nu x::

R-squared 0.895895 Mean of' dependent var 0.231355
Adjusted R-squared 0.890904 S.D. o-F dependent var 0.049693
S.E. of regression 0.016414 Sum of squared resid 0.039333
D u r b i n - W -a t s o n s t a t 1„587045 F-statistic 179.4907
Log likelihood 418.4772



cOjgpe
WEIA A-5,33

REGRESSÃO 2 DO PREÇO DO SUPERMERCADO (Método; Cochrane-Orcutt}

SMPL 2 - 155
CORO // Dependent Varíable is PSC 
154 Observations 
rho = .839868

COEFFICIENT STANDARD ERROR T-STATISTIC_— ___- —_ ——___ u_a.w 111- .h mm «M. .... «M MM MM f — »*M -1 MM—• — —” — — — MM MM MM MM MM MM MM MM MM MM MM M.. .M« MM MM MM MM MM MM MM MM mm MM M.» MM MM Mm MM MM MM M

PA 0.7737661 0.0958599 8.0718418
RS 0.1975383 03 h <s>© 3.4151375

RS4 0.1144246 0.0760985 1.5036385
DCO --0.O052268 0.0037916 -1.3785129
DLI 0.0043158 0.0044932 0.9605189
DMU -0.0033526 0.0146716 -0.2285131
C -0.0930375 . 0.0115472 CG

 
s ©

 

N
 

PJ
 

©
 

• 
F!

R-squared 0.895530 Mean oF dependent var 0.231355
AdJ ust ed R -squared 0.891266 S.D. oF dependent var 0.049693
S.E. oF regress i on 0.016386 S i.i m o F s q u a r e d . r e s i d 0.O39471
Durbi n-Watson stat 1.579814 F-stati st i c 210.0177
Log 1i keli hood 418.2077

TABELA At5,34
REGRESSÃO.3 DQ PREÇO DO SUPERMERCADO DA CARNE t- (Método; CQchraneTOrçuttl

SMPL 2 - 155
CORC // Dependent Variable is PSC •
154 Observations 
rho = .838638

COEFFICIENT STANDARD ERROR T-STATISTIC

PA 
RS 

RS4 
DCO 
c

0.7770794
0.. 1992909
0.1129222
-0.0052468
-0.0947366

0.0952649 8.1570384
0.0553655 3.5995495
0.0742803 1.5202174
0.0037798 -1.3881162
0.0114826 -8.2504398

MM MM 22 MM MM MM MM .-M MM .11 MM MM Mm MM MM MM MM M«« 22 T4: ~ 5T. ss x: s: zr. 22 22 22 22 22 22 22 22 52 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 2m 22 m4 mm .... ~m m.. mm mm —.

R-squared 0.894851 Mean oF dependent var 0.231355
Adjusted R-squared ' 0.892028 S.D. oF dependent var 0.049693
S.E. oF regression 0.016329 Sum oF squared resid 0.039728
Durbin-Watson stat 
Log likelihood

1.571999
417.7086

F—statistic 317.0091



ob®|©e
TABELA A-5..35 36

REGRESSÃO 4 DQ PREÇO DO SUPERJ4ERCADO DA CARNE (Método: Cochrane-Orcutt}.

SMPL 2 - 155
CORC // Dependent Variable is PSC 
154 Observations 
rho = .831616
zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :f. zz zz zz zz zz zz 22 zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
23 ZZ 23 ZZ ZZ ZZ ZZ ZZ ZZ ZZ 32 ZZ ZZ ZZ 3?: 33 ZZ ZZ ZZ 33 y? ZZ ZZ 23 ZZ 32 ZZ 22 ZZ ZZ ZZ 33 ZZ ZZ ZZ ZZ ZZ ZZ 33 ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ 23 Et! ZZ ZZ ZZ ZZ ZZ ZZ ZZ 33 ZZ ZZ 33 ZZ ZZ ZZ ZZ ZZ ZZ

PA 0.7765568 0.0747400 8.1774483
RS 0.2215107 0.0571364 ' 3.7457602

RS4 0.. 1035362 0.0740060 1.4665857
DCO -0.0053783 0.0037782 “1.4212621

DPROD -0.0057251 0.0067240 "0.8514448
C -0.1079725 0.0116497 “7.2677787

33 ZZ 33 ZZ EZ EZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ EZ ZZ 33 ZZ ZZ ZZ 33 ZZ ZZ 33 ZZ ZZ ZZ 23 Et 33 132 ZZ ZZ ZZ 33 ZZ ZZ ZZ ZZ ZZ :Zt :X ZZ ZZ 33 ZZ ZZ ZZ ZZ ZZ ZZ ZZ 33 ZZ 33 ZZ 33 ZZ ZZ EZ ZZ ZZ ZZ 33 ZZ

R-squared 0.875327 Mean of dependent var 0.231355
A d j u s t e d R - s q u a r e d 0.871773 S.D. of de pend en t var 0.047673
S. E. oF r egr ess i on 0.016346 Sum oF squared resid 0.037547
D u r b i n - W a t s o n s t a t 1.553318 F-stati sti c 253.1721
Log likelihood 418.0578 •

TABELA A"5,36
REGRESSÃO S DO PREÇO DO SUPERMERCADO DA CARNE. (Método: CQchrarie-Orcutt}

SMPL 2 - 155
CORO // Dependent variable 
1-54 Observat ions 
rho ~ .828872

COEFFICIENT STANDARD ERROR , T-STATISTIC
ZZ ZZ 33 32 zz ZZ ZZ ZZ ZZ 23 ZZ ZZ ZZ ZZ ZZ ZZ ZZ 32 ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ 33 ZZ ZZ ZZ ZZ ZZ 22 ZZ ZZ ZZ Z2 ZZ ZZ. ZZ 33 ZZ 23 X: ZZ ZZ ZZ ZZ ZZ 23 ZZ 23 ZZ 33 ZZ ZZ ZZ ZZ ZZ

32 ZZ ZZ ZZ ZZ ZZ ZZ ZZ 33 ZZ ZZ ZZ 33 33 33 ZZ ZZ ZZ X.' ZZ X" ZZ ZZ ZZ ZZ ZZ EZ 23 ZZ 32 ZZ 32 32 ZZ ZZ ZZ ZZ ZZ ZZ :t: ZZ 22 ZZ ZZ ZZ 23 ZZ ZZ ZZ ZZ ZZ ZZ ZZ 32 ZZ ZZ ZZ ZZ ZZ 33 ZZ ZZ 32 32 ZZ —t t— —

PA 0.7708O5S ■ 0.0755762 8.0631431
RS 0.2142713 0.0625516 3.4255077

• RS4 0.1083741 ©.07615O3 1.4231597
WV2 -0.0406777 0.0595334 -0.6836114 ■
DCO -0.0054714 0.0 0 3 82 8 7 “1.4290484
DLI ,0.0040817 0.0045677 0.3936489
DMU -0.0033110 0.0145173 -0.2280428

DPROD “0.O047535 0.. 0068314 -0.6758421
C -0.0741472 ■ 0.0121212 “7.7672955

z:: zz zz r.:::::: zz zz zz zz zz z:: n:: zz x: zz t:: zz zz:::: zz zz nn t:: zz zz z:: zz x:::::"" zz zz 32 ZE ZZ 33 ZZ ZZ ZZ ZZ ZZ XZ ZZ 32 23 ZZ 23 ZZ ZZ zz zz zz ::z :z: :z: zz zz z:: z:: zz zz zz ::z:::: :z: zz :z:

R-squared 0.876216 Mean oF depend (í n t v a r 0«2 3135 5
AdJ usted R-squared 0,87047© S.D. oF depend s n t v a r ©. 0 4 96 9 3
S.E. oF regression 0.016445 Sum oF squared res i d 0.0 3 9 212
Dorbin-Watson stat 1.567183 F-st at i st i c■ 156.5164
L ó g 1 i k e 1 i h o o d 
z:; zz zz zz z:: zr: zz z:: zz zz zz zz :z: zz

418.7146
ZZ ZZ ZZ zz ZZ 33 ZZ. 23 23 ZZ X: zz ZZ 23 ZZ ZE ZZ 32 ZZ zz zz zz z:: zz z:: zz zz z:: zz z:: zz ez zz zz zz zz zz :::: zz zz t:: zz zn zz zz zz zz ez zi: 22 zz zz :::: zz



“ TABELA A-S,37 37.
REGRESSÃO A DO PREÇO DO SUPERMERCADO DA CARNE - (Método: CochraneTOrcuttl

< ,SMPL 2 “ 155
CORC // Dependent Variable is PSC
154 Observaiians 
rho = .. 797157
z:: zz az zz z:: :z: zz zz :z: ” zz zz zz za az zz zz zz zz z:: zz az az :z. :z: az zz az zz zz zz zz az zz az zz az az zz :xzn zz zz az —: zz zz ;z: zz zz :z: zz zz :z: zz zz zz zz zz zz zz zz zz zz .z:

T-STATISTICCOEFFICIENT STANDARD ERROR
az zz zz :::: az az az :z: zz az ::z zz z:: az zz az zz zz zz zz zz zz az zz zz zz zz zz -z; az as zz zz zz zz zz zz az :z: zz az zz zz zz z: az* zz az:::: x:: :z: ar zz zz zz :::: ar :z: zz zz zz zz az zz zz

PSCí 0.1052798 0.0597017 i .7634296
PA 0.7295162 0.0952765 7.6568281
RS 0.1846827 0.0579324 3.1873989

R 84 0.1031591 0.0741859 1.3905478
W2 --0.0335319 0.0600277 •••■ 0.5 5 8 6 0 7 3
D CO -0„O053537 0.003 ’6541 -"1.3890979.
DLI . 0.0045279 © . O045332 0„9983306
D NU ••••0.0005199 0.0139093 -■0.0373784
C •••■0.0937511 0.0121834 -7.6949716

:z: zz zz zz zz zz r.:: z.t zz az zz zz:::: z:: zz zz zz zz :::::::: z:::::: zz zz zz az n:: zz zz :z: zz ;zz zz :z: :z: zz zz zz zz ::z zz zz zz zz r:: zz zz zz zz :::::::: :2: 2:::::::::::::: z:: :z:::::::::::::::::::::::::

R-squared 0.897617 Mean oF depend eiit var 0.231355
A c! J li s t e d R -- s q u a r e d 0.891968 8. D. of depend en4: var 0.049693
S.E. o-F regress i on 0.016333 8um o-F squared resid 0.0386.83
D i.i r b i n -• W a t s o n s t a t 1.697265 F-stati sti c 158.9058
Log 1 i k elihood 419.7610
zz zz zz n:: zz zz zz zz zz zz :z: zz zz zz zz :z: zz zz zz zz zz :z::::: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz :z; zz zz :z: :z: zz zz zz zz z:;. zz zz zz zz

TABELA A-5,38
REGRESSÃO 7 DO PREÇO DO SUPERMERCADO DA CARNE r- (Método: Cochrane-Orcutt) .

SMPL 2 -- 155
GORC 7/ Dependent Uariable is PSC 
15 -4 O b s e r v a t i o n s 
rho .778614

COEFFICIENT STANDARD ERROR T-STATISTIC

PSCí 0.1190422 0.0602256 1.9766042
PA 0.7176994 0.0942277 7.6166532
RS 01209O773 0.0610317 3.4257183

RS4 0.0960134 0.0735519 1.3053835
WU2 ■-0.02S896Í 0.0605671 •••■O. 4770921
D CO “0.0055466 O„0038878 -1.4266648
DLI 0.0038933 0.0046063 0.8452071
D MU ••••0.0002411 0.0136289 “0.0176893

DP ROD -••0.0068196 0.0O65940 “1.0342181
C -0.1091292 0.0128138 -•8.5165435

zz zz zz zz zt: zz zz zz zz zz zz zz zz :::: ~ zz zz ca zz ;z; zz :::: :::::::: :::: :z: zz zz zz:::::::: :::: zz zz :r: z;:::::zz zz zz :z: zz:::: z.:x: zz

R-squared
Ad j usted R-squarêd
S . E . o 7 r e 9 r e s s i o n 
D u r b i n - W a t s o n s t a t 
Log 1 i keli hood

0.898275 
0.891917 
O„016387 
1.680653
420.2578

Mean o-F dependent var 
S.D. o-F dependent var 
8 u as o f s q u a r e d r e si d 
F-statistia

0.231355
0.049693
0.033434
141.2868

:z::z: ::z :z: :z: z::::z:::: :n:zz z::zz ::z:::: zz x zzz::::z ::z zzzz:::: ::z zz :z: zz.zzzz zzzz zz zzzz zz :z:::::zzzz :z: :z:zz zzzzr.zzz zz:::: az zz ::z zz zz zz az zz na zz az az zz zz::::zz



Ü 38
TABELA A-5,39

REGRESSÃO 8 DO PREÇO DO SUPERMERCADO DA CARNE - (Método: CQcbr^STOrcuttl

SMPL. 2 - 155
C O R C / / D e p e n d e n t V a r i a b 1 s i s L P $3 C 
154 Observations 
rho == .812153

COEFFICIENT STANDARD ERROR T-STATISTIC
::r. zr zr zz zz rn rz zr zz zz zz zz nr rr: nr :z: zz rr zz rr zz nr zz :z: rr zz zr :z: :r: zz zz zz zz zz zz z::zz rr zzrr rr zzzz zz z:: zz z:: zz z:: rr rr zz zz zz zz zz zz zz zz zz:::::::::::: zr nr: ::z rr

:::: zz zz rr::z zz m nr nr zzzz zz nr. z:: nr ::r zz zz nr. z:: rr zz :r: r.:: zz nr n:: zz rr zz n:: nn nr nrm rr zz zr zr zz zr r.:: zz zz nr zz zz zz zr zz zz nr. ::z z:: nr nr nr nr rr :rz :z: rr:::: :z: z:: zz

LPA 0.5522446 0.0768457 7.1864123
LRS 0.7277016 0.1818450 4.001769:1
LRS4 0.1603216 0.1041994 1.5386045
LWV2 -0.0303585 0.0452625 -0.6707192
D CO -0.0186625 0.0172798 -1.0800233
DLI 0.0192204 0.0203851 0.9428619
D MU -0.0193828 0.0630968 -0.3071916
C -0.1892267 0.0502578 -3.7651182

rr zz zz zz zz zz zz zz :z: zz zz zz zr zz zr zz :z: ::z zz :z*. zr zz zz zz :™ zz zz zz nr zz :z: zz zz zz zz zz :z: zz :z: zr. zz zz :z: zz ::z zz ::z zr rr zz zz rr: zz zr zr rr zz :z: zz rr :z; zz zz zn nr :z: zz zz

. R-squarod
A d j u s t: s d R - s q u a r e? d
S.E. o-P regress i on
D u r b i n - W a 1% o n s t: a t 
Log 1 i keli hood

0.834752
0.879227
0.073767
1.560791
187.0441

Me?an oF dependent var
8 . D„ o P d e p e n d e n t: v a. r 
8 u m o P s q u a r e d r e s i d 
F~st at i st: i c

-1.486208
0.212265
0.794479
160.1192

zz zz zr zz zz zz n:: zz zn zz zz zz zz zz :z: tz: :z: zz zz zz zz zz :z: zz zz zz zz zr:z: zz nz zz :z: :zt :z: zz :r: zz zz rr zz zz zz zr zz zz zz z:: zz zz zr zr zz rr zz zz zz zz zz zz zz zz zz zz zz rr :z:

TABELA A- 5,40.
REGRESSÃO 9 DO PREÇO DQ SUPERMERCADO DA CARNE -■ (Método: GQçhr^rQrçutt).

COEFFICIENT STANDARD ERROR T-STATISTIC 
zz zz ::r zr rr z:: zz zz zz zz rr zz zz zz rr zz nr zr m: zz zz zz nr ::r z:: nr zz zz nr zz zr nr r:: ::z zz zz r.:: zzzz zr zz zz:::: zz zz zz zz zr zz zz zn zz zz zz zz zz zz zz zz zz zz rz zr zz zz :z: zz

SMPL 2 - 155
CORO // Dependent Var i ab 1 e is L.PSC 
154 Obser vat: i ons 
rho - .814886 
zz zr. zr zz rr :r: zz zz nr :z: zr zr :r: :z: :z: zz zr zz zz zz zz zr zr zr zz zz zz ::r —: rr: zz zz “ zz zz :z: z:: nr zr :z: zz nr rr rr :n: zz m rr ™: :x nr zztz: zz zz zz zn zz zz zz zz z:: rr ~~:::: zz zz

.LPA 
LRS 
LRS4 
LWV2
DCO 
C

0.5562785 
0.7251062
0.. 1613355

-0.0285086
-0.0186570
-0.1825219

0.0764745 7.2740424
0.1729524 4.1925188
0.1015594 1.5885825
0.0450298 -0.6331055
0.0171940 -1.0850898
0.0492311 -3.7074496

zr zz zz zz zz :rz zr nr zz;::: zz :z: zz zz zz zz zz :n: rr zn zz:::: zz zz :h: zr zr zz zz :z: zz r

R-squared 0.884011 Moan o-P depondent var -1. 486208
A d j u s t s d R - s q u a r e d 0.880093 S. D . o P d e p & n d e n t: v a r 0 . 212265
S.E. o-P regress i on 0.073502 8 u m o f s q u a r é d r e s i d 0 „ 799586
Durbi n-Watson
Log 1i keli hood

st: aí 1 .,558413
186.5508

F-stat i st: i c 22 5.5973



TABELA A-5t41
REGRESSÃO 10. DO PREÇO DO SUPERMERCADO DA CARNE. ~ CMêtQdo: Cochr^QTOrcuttl

SMPL 2 -- 155
C O R C / / D e p e n d e n t V a r i a b 1 e i s L P S C 
154 O bse r v a ti□n s 
rho - .767222
zzzz zz zzzz zz zzzzzz:z:zzzzzzzz rz: zz 2:: z::zz zz :rz zz zz::::zz zz:::: zzzz z::zz zzx:zzzzzz z:r zz zzzz zz zz zz zzzzzz zzzz zz zz zz sz zz zz zz zz zz zz::::zzzz zz zz

T-STATISTIC
z:::z: cr zr:zz zz zz zz zzzzzz zz zz zz :z:zz:::: zzzzzz zzzz :z: zzzz zzzz zz zz :z:zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz

A d J u s t e
S.E. o-P
D u r b i n -
Log 1i k

COEFFICIENT STANDARD ERROR

LPSCi 0.0942166 0„0455O12 • 2.0706426
LPA 0.509594Í 0.0755254 6.7473188
LRS 0.6997129 O.1786257 3.9172019
LRS4 0.1675296 0.1G05905 1.6654613
LWU2' O 0 2 6 76 4 O 0.0456189 •■••0.5866871
OCO -.0.0193045 0,0174676 -•1.1051610,
DLI 0.. 0191739 . O„02O4432 0.9379094
D NU ••■•0.0198970 0.0591158 -•0.3365762
C -•0.1149294 0.0540729 -2.1254538

zz zz zz zz zz zz zz zz zz zz zz ZZ zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz .z; zz zz zz -..................................

e?d 0.887479 Mean o-f depend ent var -1.486208
d R-s.quared 0.881271 8.D. oP depend ent var . 0.212265
regreási on O.073140 Sum oF squared resid 0.775680
Oats□ ri stat 1.651382 F-stati st ic 142.9562
e 1 i h o o d 188.8880

TABELA A-5,42.
REGRESSÃO 11 DQ PREÇO DO SUPERMERCADO DA CARNE -. MêtQdQ: Cochrane-Qrcuttl.

SMPL 2 -■ .155
CORO // Dependent Variable is LPSC 
154 Observations
r h o ~ .7618 7 2
ZZ zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz z:: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz :z: zz zz zz zz zz zz zz zz zz zz zz zz z:: zz zz zz

COEFFICIENT S T A N D A R D E R R 0 R T-STATISTIC
zz zz zz-zz zz zz zz zz zz zz zz zz zz zz zz zz ZZ zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: ZZ zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

LPSCI 0.0955799 0.0458555 2.0843738
LPA P5069377 O„07544O6 6.7196924

• LRS 0.7337817 0.1915061 3.8316354 ■
LRS4 0.1623771 0.4010006 4.6076846
LU02 -■OC257044 0.0459131 — 0 „ 5 5 9 8 5 0 O
OCO -0.0196699 0.0175671 -•i 1197017
DLI O .. 017-7 230 0.0207479 O.8638479
D MU -•0.0197547 0.0589066 -0.3353567

D PR CD -O „ 0132377 O . 0293353- -■0.4529599
C -•0.1059348 0.055O336 -1.9249116

zz zz zz zz zz zz zz zz zz zz zz zz :z: :z: zz zz zz zz zz rz: zz zz zz zz zz :z: ■ zz :z: zz zz zz ::z zz ::z zz zz zz zz zz zz zz zz zz :::::::::::: :::::::: :::::::::::::::: :::: :::::::: ::::
R-squared O. 387621 Mean of dependent var -•1.436208
A d J : j t e d R - s q a a ■' e d 0.J380598 3 . D . a 4 d ep o n d e n t va r O .212265
£ „ 3 „ □ 4 !■•■ &: g r e 3 i c- n ■ 0 1f’?i ‘ 7 'O O /I C' 3 u oi o t s q i..i a r e d r o 3 i d 0.774730
D a :■•• b i n - UI a t o n s t a t 4 645881 F -• s t: a t i s t i c 126.3758
Loa 1 i k ei i hood 1 &3.. 9854
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TABELA, A--S.43
RLMSaAQ l DO PREÇO DO VAREJO DO OLEO DE SOJA (Método: Çochrane-Orcutt}

5MPL. 3 - 150
CORO // Dependent Uariable is VOL. 
148 Observations 
rho - .914267
xx nx rr xx nxm: -z xx xx xx xx:n: zz zz zs zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zzzzzzzzzzzz zz zzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzz

COEFFICIENT STANDARD ERROR T-STATISTIC
nx xx xx zz zz zz zz zz zz zz zz nr. nx zz zz zz zz zz zz zzzzzzzzzzzz zz:::: nr zz zz zz zz zz :n: xn :n: nr nu nx nr nu zz zz nu nx xx nx xx nu xx xx xx nu nu xx xx xx nx xx nx xx xx xx xx :n: nr nx nx

PA 0.0196519 0.0030730 6.3951122
PSUB -1.360D-05 4.955D-06 -2.7440451
RS -0.0231697 0.0258882 -0.8949899

RS4 -0.0304146 0.0335921 -0.9054117
WV2 . 0.0106001 0.0253644 0.4179128
DCO ' -0.0009553 0.0014428 -0.6620820
DLI -0.0166272 0.0068000 -2.4451685
DMU 0.0015206 0.0068502 0.2219788
C 0.1143261 0.0069481 16.454295

nu ex xx xx nu nu nr nx nr. xx xx nu xn nu n:: nu nx n:: nu nu nu zz zz zz n:: nu ur: nu m nr. x:: un nx nu xx zz nr nx nu xx nx xx nx xx xx xx nx :n: xx nn zz zz zz zz :n: nr nx zz zz zz zz zz zz zz zz zz nr nr

R-squared • . * • 0.917452 Mean o-F dependent var 0.121707
Adjusted R-squared 0.912701 S.D. o-F dependent var 0.023390
S. E. o-F regress i on 0 „ 00691.1 Sum o-F squared resid 0.006639
Durb i n-Watson st at 1.466535 F-statistic * 193.1085
Log likelihood 530.8907’
xx xx xx xx nu nx nr xx xx nx nu nu nr. n:: nx nx nu xx nx nx nu xx :x: un xn nu nx xx nu xx nx xx xx xx nu nu xx xx.xx nx nx xx nx nr xx zz zz zz zz zz zz zz zz nr ux xx xx xx zz zz zz zz zz zz zz zz zz

TABELA A-5.44
REGRESSÃO 2 DO PREÇO DO VAREJO DO OLEO DE SOJA - (Método: Cochrane-Orcutt)

SMPL - 3 - 150
CORC // Dependent Variable is VOL. 
148 Observations 
rho = .913077
ZZZZZZZZZZZZZZZZ ZZ ZZ ZZ ZZZZ.ZZZZ ZZ ZZ ZZ XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX :tx XX XX XX XX XX XX XX XX zz nr nx nx xx zz zz zz zz xx xx zz zzzzzzzzzzzz

T-STATISTICCOEFFICIENT STANDARD ERROR
xx nn xx nx nn nu nu zz zzzzzzzzzzzz —: nx xx nu nx nn nx rn: :u: uu nn nn xx nu xx xx nx nx zz zz zz zz xx nx nx xx xx xx zz nx xx nx nx nu nx nu xx nr. nx nx zz zz zz nu nx nn nx xx xx nu nu xx nx nr

PA 0.0196709 0.0030634 6.4213241
P.SUB -1.329D-05 4.883D-06 -2.7208.534
RS -0.0238139 0.0257249 -0.9257173

RS4 -0.0306975 0.0334795 -0.9169058
DCO -0.0010154 0.0014321 -0.7090463
DLI -0.0166600 0.0067598 -2.4645653

• D MU 0.0014919 0.0068223 0.2186796
C 0.1168075 0.0068255 17.113363

nx ux xx xx nx xx xn nn un xx m nx xx xx nx nu nx nu nn xx nu nx nn xx nu n:: xxnn :n: un nn nx tr: xx nx nx xx nr nr xx nx xx nx nunu nx xx nx :rx i— nr xx ::n xx nx nx :x: xx nx nx xx nu xx nu :x: nx

R-squared . 0.917348 Mean o-F depend ent var 0.121707
Adjusted R-squared 0.913215 S.D. of depend ent var O.02339O
S. E. o F r e g r e s s i o n 0.006890 Sum o-F squared re s i d 0.00664 7
D u r b i n - W a t s o n s t a t 1.461868 F-statistic 221.9773
Log 1i k eli hood 530.7972
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TABELA. A-5'4S

REGRESSÃO 3 DO PREÇO DO VAREJO DO ÕLEO DE. SOJA (Método; Cochrane-Qrcutt)

SMPL 3 - 150
CORC // Dependent Variable is VOL 
148 Observations 
rho = .90991

COEFFICIENT STANDARD ERROR T-STATISTIC
xz zz zz zz x: ~~ x: zz zz zz::z x: m: zz zz zz x: zz zz zz zz zz:m zz zz m: x: zz zz zz zz zz

PA 0.0174711 0.0029614 5.8995614
PSUB -1.224D-05 4.939D-06 -2.4781332

RS '"0 u 0 cL O 4 íj rl 4 0.0259029 -1.0212135
RS4 -0.0259313 0.0338499 -0.7660694
DCO -0.0011784 0.0014530 -0.8110291
C 0.1125361 0.0067089 16.774218

ml .n mm MM MM —M mm mm .M. mm mm mm ••*• mm mm MM M— x: ~ i” x: zzzz MM -“M Ml MM • »M MM MM »M. «M. MM MM .M. MM MM MM MM MM ZZ MM MM IX X* MM MM ZZ MM MM »M» MM MM MM MM • MM MM

R-squared 0.913763 Mean o-F depend en t var 0.121707
Adjusted R-squared 0.910727 S.D.. o-F depend ent var 0.023390
S.E. o-F r egr ess i on • 0.006989 Sum o-F squared ' r e s i d 0.006 935
Dur b i n-Watson st at 1.489153 F-st at i st i c 300.9263
Log 1i k eli hood 527.6558

■ MM MM MM .m. MM MM MM MM MM MM MM MM MM MM MM MM MM MM mM MM MM MM MM MM MM MM MM MM MM MM IM .M. •••• »M. MM
MM MM MM MM MM MM MM MM MM MM MM MM MM MM MM >M. MM

TABELA A-5,46
REGRESSÃO 4 DO PREÇO DO VAREJO DO OLEO DE SOJA. - (Método: Cochrane-Orcuttl

SMPL 3 - 150
CORC // Dependent Uariable is VOL 
148 Observations 
rho - .909525

COEFFICIENT STANDARD ERROR T-STATISTIC
PA

PSUB
RS

RS4
DCO 
DP RO
C

li 
i

li 
1

li 
i

li 
i

ií 
o".! m

 
-<3 cs

 r)
 co

 
i

li 
cs

 ®
 

K
 vo

 
Ú

O
 

Cd
 

!
li 

'3
 i 

uo
 cs

 «r 
CN

 
!

li 
-q- Cí in o

 
t-i 

Cd v»
 

i
li K T N

 
O f; 

i
li 

-«4 Cd
 

Cd
 

Cd
 O

 ®
 

•-H
 

i

li 
Cd

 
S>

 ©
 

S>
 

i
II 

8 
a 

8 
s 

e 
s 

c 
I

li 
®

 *4
 

O
 O

 O
 O

 
i

li 
i 

i 
i 

i 
i 

i

0.0029774 5.8672598
4.958D-06 -2.4696871
0.0302172 -0.9104128
0.0366635 -0.6807212
0.0014840 -0.8065122
0.0035852 -0.0684283
0.0067721 16.714432

R-squared
Adjusted R-squared 
S.E. oF regresslon 
D u r b i n - W a t s o n s t a t 
Log 1 i k el i hood

0.913766 
0.910096 
0.007013 
1.490389' 
527.6580

Meah o-F dependent var 0.121707
S.D. oF dependent var 0.023390
Sum oF squared resid 0.006935
F-statistic 249.0138
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TABELA A-^47

REGRESSÃO 5 DO PREÇQ DO VAREJO DO ÓLEO DE. SOJA - (Método; Cochran^Orcuttl

SMPL 3 - 150
CORO // Dependent Variab1e is VOL 
148 Observaiions 
rho - .911004
::::44272244 44 44 ::s 74 ;;474 44 "" r~: -- " 44 x:24::::44 44 77:::: 74:::: r»':::::::: 22 44"" :::::::: =:: r.“ 44 4:: 42 2:: 27t:: 2:: 44:::: 72 44 74 44 44 44 2:: ::::.z~::::.‘4:

COEFFICIENT STANDARD ERROR T-STATISTIC
44 22 24 22 44 47 44 44 42 44 24 44 44 44 42 24 24 44

PA
PSUB 
RS

44 44 —: 44 44 44 44 24 22 44 24 :4J 42 44: 24 44 44 22 44 44 44 24 24 44 24 44 44 24 44 44 42 44 44 44 24 44 24 44 24 47 44 44 22 47 ití 44 12? 42 24 44

0.0174571
-1.260D-05
-0.0254639
-0;0256949
0.0123100

-.0.0011084
0.1095010

0.0029693 5.8791070
5.013D-06 '-2.5140321
0.0 2 6 O 7 81 - 0 .. 97 6 4 4 6 0
0.0339590 -0.7566448
0.. 0257369 0.4783012
0.0014637 -0.7572672
0.0068235 16.047687

RS4 
W2 '
D CO
C

44 44 24 44 44 42 44 24 44 44 44 44 44 44 44 44 44*14: 44 74 44 44 121 22 44 42 44 ITJ 44 44 44 44 44 24 44 44 44 44 44 44 44 74 42 24 44 44 24 44 22 22 44 44 27 44 :4í 24 44 44 24 42 24 44 44 24 22 44

R-squared 0.913903 Mean of dependent var 0.121707
A d j usted R-sguared 0.910240 S. D. 0 f d e p e n d e n t v a r 0.02 33 90
SE. o£ regres s i on 0 007000 Som oT squared resid 0.006924
Durb i n--Wat son st at 1.494958 F-statistic 249.4487
Log 1 i k e 1 i l”i 0 0 d 527.7759
:::::::: 44 22 44 42 44:::: 4:: 44 44 2:: ™: 4:: 44 44 44 44 44 44 42 44 44 24 22 44 24 42 44 44 42 4." 4::: 4:: 44 n:: 22 44 :::: 22 44 22 22 74 2:: 4:: 4:: 4:: nn 27 2:::::: 2:: 22 42 27 2:::::: 77 22 74 4:: 4:::::: 44 24::::

TABELA. A’S.48
REGRESSÃO 6 DO PREÇO DO VAREJO DO CLEO DE SOJA - (Método; Cochrane-Orcutt}

SMPL 3 - • 150
CORC // Dependent Variable is VOL 
148 Observations 
r l'i o -- . 91 6 16 2
:::: 44 2::24:::::::: 22 4:: 2:: 44:::: .1:: 4427 nn 44::::22 44 22 44 2:: 22 44 2:: 22 22 22 22 22 22 22 22:2i 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 :n: 22 22 

COEFFICIENT' STANDARD ERROR T-STATISTIC
. 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 42 42 Í2Í 22 22 22 22 42 44 42 74: 22 42 22 42 24 44 42 22 42 22 44 44 44 44 44 22 42 44 44 44 44 24 44 44 44 44 24 44 44 44 44 44 44 42 44 44 42 24 44 44 44

PAI 0.0200075 .0.0030020 '6.6647687
PSUS 3.455D-06 4.804D-06 0.7192060
RS -0.0407995 0.0255633 -1.5960150

R S4 0.0080119 0.0327408 0.2447064
W02 0.0 0 5 86 0 7 0.0250972 0.2335212
D CO -0„0025931 0.0014106 -1.8382688
D LI 0.01'43408 0«O069660 2.0586851
D MU -0.0032999 ' 0.0067945 -0.4856744
C ■ 0.0999380 0.0O70215 14.233104

; 24 :::: 74 74 44 2:: 2:: 42 44 :::: 44 72:::: 72 24 47 44 44 44 74 4:: 24 44 47 44 42 47 77 42 72 47 44 42 44 44 27 22 47 44 44 t:: :::: 22 n:: 22 72 22:::: 44 22 44 2:::

R-squared
A d J u s t e d R •-• s q u a r e d 
S „ E.. o P regre s z i cs n 
Durbin-Watson stat 
Log 1i keli hood

0.919112 
0.914456 
0,0O6841 
1.533219 
532.3940

Mean of dependent var
S.. D. o t d e p e n d e n t v a r 
Som o-P squared resid 
F - s t a t i s t i c:

0.121707 
0„023390 
0.00 6 50 5 
197.4281

:::: 47 4:: 44 44:4: 27 22 44 :::: 24 42 42 44 44 44 42 44 44 44 24 22 4:: 44 44 4:: 7:: 22 42 :::: 24 44 44 22 2:: 44 ™: 42 44 42 22



TABEIA A-S.,49
REGRESSÃO 7 DO PREÇO DO VAREJO DO OLEQ DE SOJA (Método: Cochrane-Grcuttl

SMPL 3 IS©
CORC 7/ Dependent Variable is VOL 
148 Observations 
rho - .939948

::h :::: r:: z:::::: z:::::::::: ::r :::::::: nr::::::::::::: r:::::::::::::::::: zz zz ::::::::::::::::::::::::r:::::::::: zz:::::::: r:: :::::::::::: :n::::::::::::::::::::::::: zz:::::::::z: zz rz::::::::rz zz:::: :::: :z: :z;::::

:::: :z: :z: z:: ::z:::: :z: zz ::z:::::::::::: zz zz zz ;z::::: ::z :z: zz zz zz zz zz ::n zz zz zz zz zz :x: zz zz zz :z: :z: zz zz rz r:::::: zz r:: zz zz:::: zz :: :: zz zz r:: rz zz zz zz :n: zz zz zz z:: zz rz z:: rz zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
7:: ::z:::::::::::: zz zz:::: zz :z: zz :::::::::::: ::z.::::::: zz zz zz:::: :z: :z: zz zz zz zz :::: zz zz zz zz n:: :z: zz zz:::: ::z zz zz:::::::::::: zz z:::::: zz ::z zz :::::::: zz :::: zz zz zz z:: zz zz zz zz zz rzrz zz :z: zz

PA2 0.O012534 0.Õ025944 0.4831061
PSUD -3.944D-06 5.287D--06 -•0.746@294
RS ••••0.0391373 0.0296152 --1.3215246

RS4 ,@.@033902 @. 0376652 @.@ 9 @ @ @ 94
502 0.0109351 @..0234675 @ ,. 3841257
D CO -• 0.00232 68 ©.. @015959 -1 ..4579473
DLI ••■•0.0032274 O.. @076657 -0.4210221
D MU ■■■■0.0002928 0.0079166 -0.0369827
C O. 1545054 O.0103455 14..246041

0.1217070.894088 
0.887993 
0 007323 
1 .. 157574 
512.. 443 0

R-squared
A d J u s t e d R - s q u a r e d 
S„E„ c;F regressicn 
D u r b i n - W a t z o n s t a t 
Log 1 i k el i hocd

Mean oí dependent var 
3«D., or d&pendent var 
Sum o F sq uar e d r es i d 
F-st at i st i c:

0.023390
@.@@8517
146.6767

:::::::::::: rz::::::::rz:::::::::::::::::::::::::::: zz z:::::::::: :::::::: :::: n:::::::::::::::::::::: ::z :::: z;::::: zz:::: :::::::::::::::::::: :z: z:: rz ::z::::::::z:::::: r:: zz zzrz zz:::: zz z:: :z: zz z:: :z::::: 2::

TABELA A-5,50
REGRESSÃO 8 DO PREÇO DO VAREJO DO ÕLEO DE SOJA ~ (Método: Cochran.e~Orcuttl

SMPL ' 3 - 150
CORO // Dependsnt Variable is UOL 
148 Observations 
rho = .917053
z:: rz;::: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz rz: zz zz zz zz zz =: z:: zz zz rz rz :m zz zr rs rz zz rz zz zz zz zz zz zz rr. zz x“ zz ay rz zz zz zz rz rz rz zzzr zz zz zz zz zz zz

COEFFICIENT STANDARD ERROR T-;STATISTIC
z:: zz zz zz zz zz zz zzzzzz z:: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz z:: zz zz zz zz zz zz z:: zz zz zz rz zz zz zz z:: zz ~: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz z:: zz zz zz zz

PAI 0.0200137 0.0029912 6.6907822
PSUB 3.6-36D-06 4.721D-06 0.7701918
' RS -0.0411683 0.0254165 --1.619746?
RS4 0.0077503 0.0326252 0.2375540
DCO -0.0026261 0.0013980 -1.8784694
DLI 0.0143641 0.0069546 2.0654164
D MU -0.0033053 0.0067753 -0.4878481
0 0.1013608 0.0070414 14.394919

rz zz zz zz zz ::z zz zz zzzz :z: rz rz zz rz zz zz zz zz zz zz zz zz zzzzzzzzzz :z: zz rz :r: zz zz zz zz zz rz zz zz zz zz zz rz zz zz zz zz rz zz zz rz zz zz rz zz zz zz zz zz rz zz zz zz zz zz zz

R-squared 0.919082 Mean o-f dependent var 0.121707’
Adjusted R~squared 0.915036 S.D. o£ dependent var 0.023390
S.E. of regressi on 0.006818 Sum oF squared resid 0.006507
D u r b i n - W a t s 0 n s t a t 1.533554 F-st at i st i c: 227.1638
Log likelihood ' 532.3666
ZZ zz zz zz zz zz ZZ zz zz zz zz rz: zz zz zz zz z:: sa rri zz " ~r; zz zz zz =~ -Z ZZ — ZZ ZZ ZZ ZZ *ZT ZZ ?Z7 ZZ ZZ ZZ ZZ ZZ ZZ 77 ZZ ZZ Z*“ ZZ ZZ 77 ZZ 77 ZZ ZZ ZZ



TABELA A^Sl
REGRESSÃO. R DO PREÇO DO VAREJO DQ OLEO DE SÓJA ~ (Método: Cochr^e-Orcuttl

SMPL 3 - 150
CORC // Dependent Variable is VOL 
148 Observations 
rho = .906092

COEFFICIENT STANDARD ERROR T-STATISTIC
PAI 
PSUB
RS 

RS4 
DCO
C

0.0178887
2.8590-06

-0.0409196
0.0088316

-0.0026080
0.1126598

0.0027871 6.
4.7640-06 0.
0.0253290 -1.
0.0327762 0.
0.0014158 -1.
0.0064104 17

4183513 
6001446 
6155222 
2694519
8420948 
.574621

R-squared
Adjusted R-squared
S.E. oF regression 
Durbin-Watson stat 
Log likelihood

0.916608
0.913672
0.006872
1.529205
530.1381

Mean oF dependent
S.D. oF dependent
Sum oF squared res
F~st at i st i c

var 0.
var 0.
i d 0.

31

121707
023390
006706
2.1604

TABELA A-S, 52
REGRESSÃO 1Q. DO PREÇO DO VAREJO DO 0.LEO DE SOJA (Método: Cochrajie-OrcuttJ

SMPL 3 -- 150
CORC // Dependent Variable is VOL 
148 Observations ~
rho - .908905

mM «M. M— MM MM MM MM ~M MM «M* MM MM MM MM MM Mm Mm x: zz zz*zz tx rx x: zz t-- x* *x ; xí X'. x: x*. x; x: x; xí x: zz x: xí xi x-. x: x: x:

COEFFICIENT STANDARD ERROR T-STATISTIC
MM MM MM MM MM MM .M* MM MM MM MM MM «M. MM MM MM MM - i 1 _ —_. - —. — . __ —— —___ ___ _ —.MM MM MM MM MM MM MM «M» MM MM MM MM MW MM MM 1 MM MM MM MM MM MM MM «M. MM ,M> MM MM MM MM MM MM MM

PAI . 0.. 0178372 0.0027943 6.3835089
PSUB 2.814D-06 4.7720-06 0.5897493
RS "0.0479077 0.0295362 -1.6220007'

RS4 0.0147920 0.0354344 0.4174486
DCO -0.0027251 0.0014414 -1.8906172
DPRO -0.0016278 0.0035165 -0.4629184
C •0.1173399 0.0066096 17.752947 ;

Es ss ss ss ss ss ss ss ss ss ss ss ss .“ ss ss ss ss “ =E ES = = EE EE EE EE EE EE EE EE SE EE x: zu K2 x: zs n:: x: nn x: x: ss x: x: x: x: x: x: x: x: x: x: x: x: x: zz x: xt x:

R-squared '0.916734 Mean. of dependent var ' 0.121707
Adjusted R-squared 0.913191 S.D. o-f dependent var 0.023390
S.E. of regression 0,006891 Sum oF squared resid 0.006696
Durbin-Watson stat 1.536945 F-stat i st i c 258.7286
Log 1i k eli hood 530.2501



45
TABELA A~S,S3

REGRESSÃO 11 DQ PREÇO DQ WO DQ OLEQ DE. SOJA - (Método; Gochraji.c-Orcuttl

COEFFICIENT STANDARD ERROR T-STATISTIC
™ ““ 22 l:: .i:: 2::27 “ x:: 7:.- "2~:::::::: 22 2;::::: 2:; 2:: ™ 2:: ro: 22 22 22: 2:: 2:: 22 22 22 2;: 22 22 22 22 2:: 22 .^i 22 22 22 272:: 2:: 2~2:: 22:::: x: 2::

SMPL 3 •••■ 150
CORO // Dependent Variable is VOL 
148 Observaiions 
rho - .906254

.2: ::::22 :::::;r :::: ™ ™ ::::— — =::™ :::; 22 77 :::::::: :::; ™ ~ nn 72 ::s 72 =:: 22 :::: -•™ -.i -- -■ x: :x -■ -• x:

PAI 0.0178834 0.0027985 6.3903491P SUB 2.723D --06 4.848D-06 0.5616170RS -0.0405552 0.0254883 -1.5911303R S4 0*0089882 0.0328926 0.2733584W02 • 0.0044252 0.0253889 0.1742946D CO --0.0025832 0.0014283 -1.8085918C 0.1115216 0.0064352 17.330005
:::: 22 =2:o: 22 22 22 2222 22 22 22 22 22 22 22 22 22 :t: 22 22 22 22 22 22 22 22 22. 22 22 22 22 :2: 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22

R-squared 0.916636 üean o-F depende nt var 0.121707Adjusted R-squared 0.913078 S.D. o-F depende nt var 0.023390S.E. o-F regression 0.006896 Sum o-F squared resid 0.006705Durbin-Watson stat 1.528894 F-st ai i st i c 258.3612Log 1í k eli hood 530.1536
22 22 22 22 22 22 22. 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 Z2Í -í 22 ::2 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 :2: 22 22 22

TABELA A-S,S4
REGRESSÃO 12 DO PREÇO DO VAREJO DO OLEO DE SOJA (Método:,. Cochrane-rOrçuttl

SMPL 3 - 150
CORC // Dependent Variable is VOL 
148 Observations 
rho = .916761 -
22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22

COEFFICIENT STANDARD ERROR ' T-STATISTIC
22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 74 22 22 72 22 22 22 22 22 22 72 72 27 ÍTT 77 27 77 72 22 22 72 72 77 27 72 72 22 72 77 72 77 ÍTJ 22 22 22 77 22 72 72 27 77 72 27 72 22 27

PAI 0.0199795 0.003013© • 6.6333945
PSUB 3.433D-06 4.818D-06 0.7124901
RS -0.0465737 0.0297875 -1.5635298

• RS4 0.0130537 0.0354167 0.3685729
WV2 0.0055423 0.0351839 0.2200742 '
DCO “0.0026929 0.0014383 -1.8722286
DLI 0.0142310 0.0070067 2.0310521
DMU -0.0082385 0.0068197 -0.4748727
DPRO -0.0013507 0^0035100 -0.3848060
C 0.1037935 0.0071354 14.546363

22 22 22 tX 22 22 22 22 22 12: 22 22 22 22 22 22 22 22 22 27 22 72 27 27 121 77 22 ZTt 72 77 77 tTÍ 72 22 72 ” 17Í 77 27 22 77 24 77 22 7*4 77 22 27 72 27 22 72 72 72 22 22 77 27 77 22 72 27 22 22 22 7- 22

R-squared 0.919300 M e n o -f d e p e n d e n t v a r 0.1317 0 7
A d j u s t e d R - s q u a r e d 0.913931 S.D. oF depende• nt var • 0.023390
S.E. o £ re gre ssi on 0.006863 Sum oF squared r e s i d 0.006498
Durb i n-Watsen stat 1.539954 F-st at i st i c 174.4361
Log 1i keli hood 533.4747



TABELA A-S,S5
REGRESSÃO 13 DO PREÇO DO VAREJO DO OLEO DE SOJA (Método; Cochr^TQrçuttL

TABELA A-5.56
REGRESSÃO 14 DO PREÇO DO VAREJO DO OLEO DE- SOJA - (Método: CQChr^ft-Orcuttl

SMPL ' 3 100
CORC // Dependeat Oariahle is VOL 
148 Observai i ons 
rho ~ ,,164831

L. og 1 i k e 1 i h o o ü 559.8 3 31

::::22 22 :::::::: :u:22:::: 2:: 22 ::::22:::::::: 22 22 :::: 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22'22 22 22 22 22 22 22 22 22 :2Z 22 22 22 22 22 22 22 22 22 22

COEFFICIENT STANDARD ERROR T-STATISTIC
22 22 22 22 22 22 22 22 22 22 22

. VOL 1
PA
PSUB
RS 
RS4 
D CO
D LI 
DOU
DP RO
C

22 22 -.2: 22 22:22

0.58Í5625
O’. O 2 2 8 9 2 O

-1.091D-05 
-.0 .*0058744 
--0.011316 3
0„00O1752
O . 0004981

-0.0010489
-O.0001022
0.0074705

22 22 22 22 22 22 :2: 22 22 22 22 22 22 22 22 22 22 22 22 22 22 121 22 22 22 22 :2Z :2I 22 22 22 22 22 22

0.0422773 13.755891
0.0021832 10.485729
5.4030-06 -2„0194®49
0.0145532 -0.4036504
0.0168395 -0.6720124
0.0013444 0.1303025
0.0016928 -0.2942602
0.0030881 -0.3396642
0.0016530 -0.0618123
0.00.75403 0.9907406

22 22 22 2222 22 22 :n: 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 :2i 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22

R -squared 0^9441 / kI Mean of dependent var 0.121 707
I": djusted R-s q u a r e d 0.94O5 4 S.D. 0 F d e pe nd e nt va r 0.02 3 390

Q „E. o? rsgr ession 0»0057 04 Sum of squared resid 0.004490
íJ ur- h i n-Wat se n s t a t 1.7237 •.j -.3 F-statistic 259.3219



_/T^ ãbdcw M
REGRESSÃO IS DO PREÇO DO VAREJO DO Oleo DE SOJA (Método; Cochrane^Orcuttl

TABELA A-S,S7

TABELA A-S,58
REGRESSÃO 16 DO PREÇO DO VAREJO DO OLEO DE. SOJA (Método; CçcbranevOrcuttl



TABEIA A-5,S9. 48
REGRESSÃO 17 DO PREÇO DO VAREJO DQ OLEO DESOJA (Métodov CQchr^ne-OrcuttL

e-vj' c ....
C D R C // ■) e p £a d s n t V a r i a b 1 e t s L V OI...
.■■■:■ 3 1/ !j £ £ r V S t ; ££■

r h o - ,925835

TABELA A-^S.óE
REGRESSÃO 18 DO PREÇO. DO VAREJQ DO OLEO DE SOJA - (Método; Cochrane-Orcutt)

3 15©
' CORC // Dependent Variable is LVOL 
148 ObsErvations

। rho ~ .932234
STANDARD ERRORCOEFFICIENT T--ST ATI STIC

LPAi O.251072Í 0.0495467 5.0673856
. LPSUB 0.0053400 0.0047411 1.1263324

LRS --0.2403423 0.1521027 “1.5801312
LRS4 “0.0036008 0.0857104 -0.0420115

. LWV2 0.0074218 0.0359561 0.2064125
DCO -0.0190271 0.0119041 “1.5983724
DLI 0.1134021 0.0628578 1.8041063
D MIJ “0.0109315 ’ 0.0583380 “0.1873821
C ' -2.4210716 0.0712650 -33.972784

:::: nu r.:: s:: nunu :::: x:::::: -- :::: -u nu :n: nu -a nu nu nuu:: xz -r. 1'-::2 xs zs sn -- "" nu ::u un nu:::: :.*u un:::: ra::::: :;n nu u:: sn

R-sq ijiared 0.910162 M e a n o F d e p e n d E n t v a r ~2.12 3 9 98
A d ,i u s t e d R - s q u a r e d 0.904992 S.D. oF dEPEnd Ent var 0.188566
S.E.. o-f regression 0.058122 Sum aF squarEd r (•:■? s i d 0.4 6 9 5 70
[) u r b i n - W a t s □ n s t: a t:
Log 1i ke !i hood

1.336747
215.7302

F-stati sti c 176.0295



' ■

M 49
TMWA-^..61

REGRESSÃO 19. DQ PREÇO DO VAREJO DO OLEO DE SOJA CMêtQdo: Cochrane-OrcuttL

SMPL 3 ~ ISO
CORO // Depeneient Uariable is LVOL. 
148 Observations 
rho = .933182

2” X2 ZZ Zíí X2 Zw S2 ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ 152 ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ :z: ZZ ZZ ZZ ZZ zz

:z: zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz z:: ZZ zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

LPAi 0.25O2355 0.0497367 5.0312017
LPSUB 0.0053215 0.0047544 1.1192747
LRS "0.2685442 0.1745197 "1.5387611
LRS 4 0.0087487 0.0935900 0.0934791
LWV2 0.0071551 0.0360678 0 „ 1983788
DOO -0.0197847 0.0121468 "1.6287929
DLI ’ 0.1123432 • 0.0633190 1.7742415
DMU -0.0107387 0.0585613 "0.1833750
DPRO "0.0101146 0.0298333 -0.3390357
C -2.4071455 0.0725196 "33.193016

ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ 2Z2 zz zz zz zz zz zz zz zz zz zz zz ZZ ZZ ZZ ZZ ZZ ZZ ZZ zz zz zz zz zz Zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

R - s q u a r e d 0.9102 38 Mean dF d epend ent var -2.12 39 98
A d J uste d R-squa re d 0.90 4 3 8 4 S.D« af dependent var 0„188566
8.E„ o F regress i o n 0.058308 Sum of squared resid 0.469173
Durbin-Watson stat 1.343146,
Log 1 i k e 1 i hc:>od 215.7927

F-st ati st i c • 155..4893

TABELA A-5,62
REGRESSÃO 20 DO PREÇO DO VAREJO DO ÓLEO DE SOJA ^(Método: Cochrane-Orcu.tt)

3 - 13 4
CORC // Dependent Variable :s LVOL
148 Observaiiens ■
rho :::: .. 0344877
zz :::: zz:::::::: zz ::. ::z z;: rz zz zz :::: :z: zz ;:z zz ;z: zz :z::::: z:: :z: zz z:: zz zz zz zz zz zz :::: zz zz zz zz zz zz :z: zz zz zz zz zz z;; zz zz :z:zz zz :.z .z zz ... zz zz

CCEFFICIENT STANDARD ERROR T-STATISTIC

: 1 * 0! 0.6481983 0.0336254 16.781527
01.3345^43 0.0403342 8,.7967196

2PS5S -v DD 1341D 0.0057329 ■■ 0.2933139
• O Q ■•••0.0239979 0.0715447 - v ,,'3354256
LR 84 -•O0 0330 91 0.0374550 ■•■•0.2935136
L U V 2 -4 .. 0235657 D . 02335Q3 •••• 1 „ 0OO4SS2
DOO ' ® .. 0054333 O .. S 1 i 1356 O ., 4857438

-• õ „ 0 O 3 4 3 3 6 3.0131344 ■ - o . 5 3 7 2 9 3 9
ddaj 0 U C: <’ 3 ^5 ó 0 ó7 u 0 r,? ^2 ó V ó 0 w 3 3 4 -.j 3 ó

f' ■1.0947321 O. 1296643 -S ,. 4429390
zz........................... ................
3"sopased D,; 935659 Tear; o-p dependent var. "2123998

/. .. • . I S-. ................ < ? C r- ,J ,., „ /A /...  '.1 ...' .. V.. . ... . ... ■■■ 11 •... -í- • I‘ I- “ ... . : v >: ... ....   •
n ,;d r z l- s ■ cn 0..0''TA; 5 6 or oqoared resid , 0„ 335300

d? i : í "" vv Lí C Zz C.: ■ : ’;L 1 .. 5 7 3 0 2 4 - s t a 1 ; s lio 222,. 9 3 i 1
L. s ’ i k s I i ? ■o d 2íD„ 4323

...... ;;;; •••• •••• ;;;; '/f ;;;; ;;;■ •/;; ;;Z "" ;;;; ;;Z !Z: ZZ ZZ ZZ' Z" ZZ ZZ ZZ;



50
REGRESSÃO 21 DO PREÇO DO VAREJO DO OLEO DE SOJA (Método:. Cochrane-rOrcuttl

TABELA A-S.,63

TABELA A-5.64
REGRESSÃO 1 DO PREÇO DO SUPERl-íERCADO DO OLEO DE SOJA (Método: Cochrane-Orcutt).

SMPL 3 - 150
CORC // Dependent Variable is'SOL 
148 Observations 
rho - .,900292

COEFFICIENT ■ STANDARD ERROR - T-STATISTIC
PA 0.0179092 0.0031127 5.7535214

PSUB -Í.100D-05 5.043D-06 -2.1811691
RS -0.0050805 0.0261558 -0.1942391

RS4 0.0067288 0.0340280 0.1977443
WV2 0.0064615 0.0258090 0.2503597
DCO ' -0.0021621 0.0014685 -1.4722595.
DLI -0.0170257 0.0067791 -2.5114939
DMU • 0.0042683 0.0068995’ 0.6186343
C 0.0868248 0.0065652 13.225042

R-squared 0.909628 Mean o-F dependent var 0.117473
Ad justed R-squared 0.904427 S.D. oF dependent var 0.022672
S.E, o-F r egr ess i on 0.007009 S u m o F s q u a r e d r e s i d O.006829
Durb i n-Watson st at 
Log 1i k eli hood

1„685359
528.8000

F-stat i st i c 174.8856



TABELA. A~St6S
REGRESSÃO 2 DO PRfÇO DO SUPEIAERCADQ DE ÓLEO DE SOJA -• (Método: Cochr^e-OrcuttL

SMPL 3 — 1 50
CORO // Dependent 
148 Observaiions 
rho - .900963

Mariable is SOL

zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz x: zz zz zz zz zz zz x: zz zz zz zz zz zz zz zz zz zz zz zz zz zz x: zz zz zz zz zz zz zz íx :x zz zz zz zz zz x: x: zz zz x: zz zz zz zz zz zz :x zz zz zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz zz x: zz zz x: zz zz zz zz zz zz zz zz zz zz zz zz :x zz zz zz zz x: zz :x x: zz zz zz zz :x:::: x: zz zz zz zz zz zz zz zz :x x: zz x: zz zz zz zz zz zz zz zz zz zz x: zz zz zz z:: zz zz rz zz

PA 0.018O203 0.0030994 5.8141552
PSUB -1. 086D-05 4.977D-06 •-2.1821427
RS -0„0051200 0.0259253 -0.197489®

RS4 0.0067076 0.0338718 0.1980282
DCO. -0.0021953 0.0014598 -1.5038029
DLI -0.0168621 0.0066744 -2.5263875
DMU 0.0042336 0,O068428 0.6186921
C 0.0875391 0.0062451 14.017301

zz zz zz :x zz zz :x zz zz zz zz :x zz zz zz zz zz zz zz zz zz zz zz zz x: zz tx zz :x zz zz :x zz z tz: zz zz :x zz :x zz zz zz zz zz zz x: zz zz :x zz zz zz zz zz zz zz zz :x zz zz zz zz :z: zz zz :x zz

R-squared 0.909572 •Mean oF depend ent var 0.117473
A d J u s t e d R - s q u a r e d 0.905050 S.D. oF depe n d e n t v a r 0.0 22 6 72
S»E - o F r e g r ess i o rs 0.006986 Sum oF squar e d r e s i d 0.00 6833
D u r b i n - W a t s o n s t a t 1.676983 F-stat i sti c 201.1697’
Log 1i k eli hood 528.7540
zz zz zz x: zz zz zz zz zz zz zz zz zz x: “ zz zz zz zz zz zz zz zz zz zz x: x: x: zz zz zz zz zz ZZ ZZ zz ZZ ZZ “ 25 ZZ ZZ ZZ ZZ 55 ZZ ZZ ZZ ZZ 55 zz zz zz zz zz x: zz zz zz zz zz zz zz zz zz zz zz x:

TABELA A-5.66-
RGRESSÃO 3 DO PREÇO DO SUPERMERCADO DE ÓLEO DE. SOJA (Método: Cochrane-OrcuttX

SMPL 3 - 150
CORO // Dependent Variable is SOL.
148 Observations 
rho - .90147’2

zz x: zz zz x: zz zz zz zz zz ™ x: x*. zz x: x; zz zz zz zz zz zz zz x: zz zz zz zz zz :z: x: zz zz zz x: zz x: zz zz zz :x “ zz zz zz zz zz zz zz x: x: sn :x zz x: zz zz zz zz zz zz x; :x zz zz zz x: 

COEFFICIENT STANDARD ERROR ' T-STATISTIC
x» zz zz x: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz x: zz zz x: zz zz zz zz zz zz zz :x zz zz zrzz zz zz zz zz x: zz zxzz zz zz zz zz x: zz zz zz zz zz zz zz zz zz z:: :x x: zz zz zz

PA 0.0156923 0à0030088 5.2154583
• PSUB -9.757D-06 5.034D-06 -1.9380629

RS -0.0085567 0.0261097 -0.3277218RS4 0.0112756 0.0342787 0.3289399DCO -0.0023621 0.0014808 -1.5951401
C 0.0866918 0.0063523 13.647238

zz^.~.52^.zzzzzzzz zz —. zz x: — zz x: :x zs zz zz zz zz zz x: zz ^z x: zz :x zz zz:::: zz zz zz zz zz zz :x zz :z: zz zz zz tx zz zz zz zz zz zz zz zz zz zz :x zz zz zz zz :x zz zz zz :x zz z::

R-squared 0.905390 Mean oF dependent var 0.117473A d j u s t e d R - s q u a r e d 0.902059 S.D. oF dependent var 0.022672
S.E. oF regress i on 0.007095 Sum oF squared resid 0.007149Durbi n-Uatson st at 1.715570 F-st at i st i c 271.7811Log 1i k eli hood 525.4091



TABELA A-S.â7
REGRESSÃO .4 DQ PREÇO DO SUPERMERCADO DO 0LEO DE SOJA ®etQdQ:. Coçhr^ne-Qrcuttl

SMPL 3-150
CORO // Dependent Variable is SOL 
148 Observations 
rho - .903745

COEFFICIENT STANDARD ERROR T-STATISTIC
PA

PSUB
RS

RS4
DCO
DPRO 
C

R-squared
Adjusted R-squared
S.E. o-F regression 
Durbi n-Watson stat 
Log 1i k eli hood

0.0155824 0.0030233 5.1540769
-9.715D-06 5.046D-06 -1.925483,2
-0.0123121 0.0305118 -0.4035196
0.0145790 0.0371209 0.3927425

-0.0024345 0.0015101 -1.6122181
-0.0009048 0.0036369 -0.2487728
0.0893990 0.0065611 13.625660

0.905433 Mean o-F dependent var 0.117473
0.901409 S.D. o-F dependent var 0.022672
0.007119 Sum oF squared resid 0.007146
1.720710 F-statistic 225.0009
525.4424

TABELA A-5.68
REGRESSÃO 5 DO PREÇO DO SUPERMERCADO DO OLEO DE SOJA - ®étodQ:Cochran.e-Orcuttl
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TABELA A-S.(i9

REGRpSSAO á DQ PREÇO DO SUPERMERCADO DO ÕLEO DE. SOJA^ CMetodo; Cochrane-Orcutt)

^SMPL 3 - 1.50
C O R C / / D e p e n d e n t V a r i a b 1 e : s S O i...
148 Observai i or.s 
rho - .90524-5
.... ....:... >... nux:nu nz:x zz x: nz:x:::: x: u:: zz zz x; nu:::: :u: nu x: nu ::n zzx: nz zz x: zz x:zz::::x::::::x u:::::: n::::::zz nuu.u nnzz::::zz ::z:x zz n:: nnzz:::::::: zz::::::::::::u

COElFFICIENT STANDARD ERROR T--ST ATI STIC
:::: :x x: nz :x zz zz z:::::::::: :x:::: x: :x uu :x:::::::: :::::::::::::::: =:: :::::::: :::::::: --~ -■~ ~ :::::::: ...x; ™

PAI 0.0204991 0.0029396 6.9735211
P3’JS 5.366D-06 4.738D-06 1.1325824
RS --0.0234240.- 0.0249-548 -0.9386554

RS4 ■ 0..O423096 0.0320746 1.3190990
302 -0.0016915 -0.0247426 0.0683657
D CO -•0.0036729 0.0013914 -2.6397088
DLI .0.0119932 _ 0.0066736 1.7971239
D NU -O.0007444 ’ ■ O.0066073 --0„ 1126669

C 0.0701735 0.0O6251Ó 11.224815
zz x::::: n:: x;:::::::::::::::::::: :x x: zz x:!::: :::: x: :x xx:::: r::::::: nu :::::::: :x:::: :x:::::::: x: zz:::: n::x: x; x: x: n:: :x :::::::: nz x::::: x::::: n;::::: x: zz zz:::: x: x: :x x: x: n:;:::: :x ::::::::

R -• s «i i a r e d 0.917060 Mean oF dependen-t. var 0.117473
A d j li s t e d R - s q ti a r e d 0.9122 3 7 3 . D . o £ d e p e n d e n t vai- 0.0 2 2 6 7 2
S.. E „ of. regressiori O . 0O6715 S'.a::í o£ squared resid 0.606267
Durbin-Waison stat 1.7376 35 F-sta t i st ic 192.1146
Log I ikel i hood 535.1508
:::: zz x: n:::::: x:x:x;zzzz::::x:zz::::zzzzx::::: zz::::::::zz zzx::::: :x z:: x: zz :x x: x: :x :x x::::: x:zz x: x: x::::::::: x: x: x: x:

TABELA, A’5.7a
ISGRESSAp 7 DO PREÇO DO SUPERMEEÇADO DO OLEO DE §ÇJA „ Coçhrane.OrcuttL

SMPL 3 - 150 , ;
CORC // Dependent Variable is SOL . i
148 Observations ' j
rho - .902917 
x: x: zz x: zz zz x: zz x: zz nr. x: x: nu nn zz zz zz x: nu zz x: zz :x zz zz nu x: zz nu zz zz zz zz zz nn :x zz x: x: zz zz zz zz zz zz zz zz zz x: x: zz zz :x un x: :x zz zz :x :x zz nn nn x: zz zz nn 

• COEFFICIENT STANDARD ERROR T-STATISTIC

zz zz xi un nu zz zn t zz x: zz zz zz zz nu zz zz zz zz zz zz nu zz zz nu zz nn nu zz un zz zz x: zz zz x: x: nu x: x: x: xi zz xí x: xt x:x: zz zz zz x: x: x: _ _ zz zz zz zz zz zz x: x: zz —

;;z zz zz zz m *x zz zz x? x? zz zz zz -X et: :u; us uu :x ix x: zz x: n:: zz x; zz zz zz zz zz zz x: nz zz nz zz zz nz zz zz zz zz zz zz zz zz zz zz x: zz zz nu zz zz x: x: zz nr. nu x: z:: z::

PAI 0.0205411 0.0029267 7.0185169
PSUB 5.428D-06 4.663D-06 1.1642127
RS -0.0238431 0.0247635 -0.9628315

RS4 0.0424750 0.0319363 1.3299938
DCO -0.0036827 0.0013808 -2.6669578
DLI . 0.0118507 0.0066132 1.7919799
DMU ’ --0.0008316 0.0065694 -0.1265837
C 0.0708126 0.0060879 11.631752

zz xá •— zz zz tx ;x zz zz zn ne :x x? x? x: zz zz zz zz zz :x :x* zz uz :x ZZ ZZ !X x? :x zz zz :x zz x: zz zz zz zz zz zz zz zz :x zz zz zz x: zz zz zz zz zz zz zz :x zz zz zz :x :x zz :x zz zz :x z::

R-squared 0.917051 Meari . o f d e p e n d ent var 0.117473
Adjusted R-squared 0.912904 S.D. oF depende nt var 0.022672
S.E. of regression 0.006691 Sum òF squared r es i d 0.006268
Durbi n -Watson st at 1.735940 F-st ati st i c 221.1133
Log likelihood 535.1429
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TABELA A^S,71

REGRESSÃO 8 DO PREÇO DO SUPERMERÇADO DO 0LEQ DE SOJA GWIq; CQchrane-Orçuttl

SMPL
CORO

3 - 150
// Dependent Uariable is SOL

148 Observations 
rho == .893921

COEFFICIENT STANDARD ERROR T-STATISTIC: :x x: zz zz zzx x r." x rj; x x x:» x x x x zz zz zz zz zz :: x: zz zz zz zz x: zz zz zz zz zz zz zz zz zz zz zz x: zz zz
PAI 0.0188265 0.0027274 6.9026732
PSUB 4.813D-06 4.686D-06 1.0271806
RS ‘ -0.0217634 0.0244785 -0.8890818

RS4 0.0422536 0.0318971 1.3246836
DCO -0.0036670 0.0013921 -2.6340425
C 0.0804193 0.0057021 14.103506

R-squared
Adjusted R-squared 
8 * E. o F r e g r e s s i on 
D u r b i n - W a t s o n s t a t: 
Log 1i k eli hood

0.915167
0.912180
0.006719 
1.726077 
533.4803

Mean oF dependent var 
8„D„ of dependent var
8 um o F s q u a r e d r e s i d 
F-st at i st i c

0.117473
0.022672
0.006410
306.3741

zz zz zz zz zü zz zz zz zz zz zz zz zz zz zz zz zz x: x: zz x: “ x: zz zz x: zz zz zz zz zz zz:z: zz zz zz x: zz :x x: zz zz x: zz zz zz zz :x zz zz zz zz x: zz zz zz zz zz zz zz zz zz :x x: x: zz zz

TABELA A-5.72
REGRESSÃO 9 DO PREÇO DO S/JPEIAERQW DO OLEO DE, SQJA - O^QtQdQ CQChr^ie-OrcuttJ ■ .. - . .... . . • t . •

SMPL • 3 - 150
CORC // Dependent Variable is SOL • >
148 Observations i
rho = .896051 '
zz zz zz zz ~ x: x: x: x: x: :x — xt x: x: x: x: x: :x :x x: x: x: xt -- x: x: x: x: :x x: ;x x: x: x: x: tx x*. x: x: x: x: x: x: x*. x: xt zz ix x: tx x: x: x: x: x: x: x: x: — x: x: x: ” -- x: x:

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ X! zz zz zz x: ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ X: xt zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

PAI 0.0187838 • 0.0027337 6.8713058
PSUB 4.767D-06 4.6920-06 1.0158880
.RS -0.0300997 0.0'285236 -1.0552557
RS4 0.0495019 0.0344234 1.4380311
DCO -0.0038121 0.0014166 -2.6911306
DP RO -0.0019908 0.0034313 -0.5801692
C 0.0858954 0.0058734 14.624601

ZZ ZZ X! zz zz zz zz zz zz zz zz zz x: zz zz zz zz :x zz zz x: zz :x x: zz zz zz zz zz zz zz x: zz zz zz zz zz zz zz zz zz x: zz :x :z: x: zz zz zz zz zz x: zz x: zz zz zz zz zz zz zz zz zz x: zz x: :z: zz

R-squared 0..915369 Mean oF dependent var 0.117473
Adjusted R-squared 0.911767 S.D. oF dependent var 0.022672
S. E. oF r egr es s i on 0.006735 Sum oF squared resid 0.006395
Durbi n-Watson st at 1.735319 F-st at i st i c: 254.1754
Log 1i k el i hood 533.6569



TABELA A^S..73 55
REGRESSÃO 10. DO PREÇO DO SUPER^JER.CADO DO ÓLEO DE. SOJA ■' (Método- Coc.hrane-Orcuttl

TABELA A—5..74
REGRESSÃO 11 DO PREÇO DO SUPERMERCADO DO ÓLEO DE. SOJA ~ (Método: Cochr^pg-Qrçut.tl



y TABELA A-VS
REGRESSÃO 12 DO PREÇO DO SUPERMERCADO DO OLEO DE-SOJA (Método: Cochrane-Qrcuttl

TABELA A^S.,76.
REGRESSÃO 13 DO PREÇO DQ SUPERMERCADO DO OLEO DE- SOJA t. (Método:. CochranerOrcutt)



õWÊ^e 57
TABELA A-S.77

REGRESSÃO 14 DO PREÇO DO SUPERMERCADO DO ÚLEO DE SOJA - Q^tQdç:, Cochrane-OrçuUl

TABELA A-SJ8
REGRESSÃO IS DO PREÇO DO SUPERMERCADO DO OLEO DE.SOJA -> (Mctodo: Cochr^ne-Qrcuttl



TABELA A" Va
REGRESSÃO 16. DO PREÇO .DO SUPERME^CApO DO OLEO DE SOJA - (Método: Cochr^.e-QrcuttL

TABELA A-^8a
REGRESSÃO 17 DO PREÇO DQ SUPERMERCADO DO OLEO 'DE SOJA MêtQdQ: CQchrana-OrcuttL
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TABELA A-5.,81

REGRESSÃO 18 DQ PREÇO DO SUPERMERCADO DQ QLEQ DE- SOJA - (MêtoUç:. Çççh^-Orçuttl

CORC // Dependent Variable is LSOL
1 48 Observai i ors
rho .035593Í

CO E-F 5 C1 E?’T ' ST AND AR D ERROR T--STATISTI1
...... ....... . ....... .  ..... . .  .  . .... . ....

LCCLí 0..6251723 8,. 0434933 14.373347
LRA O ..3360139' • 0 .. O436014 3.165199?

í p S«j n O „ 0 0 O ? 4 6 0 0 „ •T
‘ 

rj
 

Cd 
O

 
<3

 
ei 
vi 

c: 
-■Ü 

•••D

j.„95 -0.0068431 8.. -•
ò 
! 
■•
■ 

'M
 

:>
 

ÇO
 

O
 

tr-

= -
 

>ü
 

vi
 

..r
 

rs
 

r-
- -i £3
 

£0 0494033 O..4237066
L. V :5. "" w n y C? iD C- ■■? J. A? V :i

D20 ■ 0...0013737 O. OÍ19092 0.1321425
d:... I -1„4073737 0.. Dl38467 ' -0.5253053
D 3 U •- 0.0OS2 7 3 3 O .. 025312 3 -■ O .. 3 2 6 8 41 ®
■u^ 4.0067732 0. 3138353 O.5823957

z ••- /-! 'y •■••> s /:• <7's.s rs ■■■'■■> sssreÀ?

3 ■- s li a e d O „ 9 2 91S 3 7 c Ct 3 Sp £7 dc st 7 sr '-2
A d j s s t s R - s q s a r sO.9 2 4 017 3 D. c 6 s s p £• n ã s r; t 3. r 0
3 „ E . o"" r e g r e sl,1 s a 8.3 5 2 O 8 6 8 u 06 sqriarcd resid 0
D s r b i n •••• 3 a 1 s s s t a t 1 « 7 7322 4 F - st at : st : c li
1 •> • • *1 * । ,»*• /*\ ••• '
LCü . . i K 0 - i > i U U u e G .. V W s o

.‘ir.21; 22 22 22 2;: 22 22 22 22 2:: 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 2i: 22 22 22 22 22 22 22 22 22 22 22 22 22 22 I

TABELA A-5.8Z •
REGRESSÃO 1 DO PREÇO DO VAREJO DO QUEIJO -■ ÇMêtodo:. Coçhran.eTQrcuttL
SMPL 2 - 155
CORC // Dependent Variable is PVQ 
154 Observations 
rho = .91376
= sk = = = = = = = = = = = = = = = = = = = = = = = = = = = = = = = = z: = xí = = = = = = = = = = = = = = = = = = = =sa:x: = = = = = = = = = 

COEFFICIENT STANDARD ERROR T-STATISTIC
22=22X222222 22 22 2222=22222X22=22222222 = = = s= = = =s = = = = s==x = 2= =2 =2 22 22 22 =2 222222222222222X22222222222X2X22 22 = = = = = = = = == = =

PA 3.5.416113 1.5394329 2.3005948
• RS 0.1578085 0.1111592 1.4196620
RS4 0.0077505 0.1420905 0.0545462
WV2 0.3386407 0.1060927 3.1919332
DCO -0.0045739 0.0074880 -0.6108296
DLI -0.0004355 0.0135825 -0.0320614

’ DMU 0.0052893 0.0293693 O.1800964
. C 0.3068632 0.0293859 10.442546

X222= = = = = = = = = = = x:2= = = = = ===================================
R-squared 0.890537 Mean o-F dependent var 0.566197
Adjusted R-squared 0.885289 S.D. o-F dependent var 0.087924
S.E. o-f regression 0.029779 Sum o-F squared resid 0.129470
Durb i n--Watson stat 1.838553 F~st at i st i c 169.6839
Log 1i k eli hood 326.7404



60TABELA AS.83
REGRESSÃO 2 DO PREÇO DO VAREJO DO QUEIJO L (Método Cochrane-Orcutt)

SMPL. 2-155
CORC // Dependent Uariable is PUQ 
154 Observations 
rho = .898139

COEFFICIENT STANDARD ERROR T-STATISTIC
PA 3.9691429 1.5884241 2.4987929
RS 0.1517797 0.1131262 1.3416845

RS4 -0.0111629 0.1458946 -0.0765132
DCO -0.0088273 0.0076514 -1.1536889
DLI 0.0008747 0.0139805 0.0625689
DMU 0.0073199 0.0297598 0.2459680
C 0.3619104 0.0266888 13.560400

R-squared 0.882894 Mean of dependent var 0.566197
Adjusted R-squared 0.878114 S.D. o-F dependent var 0.087924
S.E. o-F regression 0.030696 Sum oF squared resid 0.138511
Durbin-Watson stat 1.830597 F-statistic 184.7115
Log likelihood 321.5430

TABELA A5.84
REGRESSÃO 3 DO PREÇO DO VAREJO DO QUEIJO- (Método Cochrane-Orcutt}

SMPL 2 - 155
CORC // Dependent Variable is PVQ 
154 Observations 
rho = .903175

COEFFICIENT STANDARD ERROR T-STATISTI
PA 3.9834426 1.5719808 2.5340274’ RS 0.1477881 0.1118611 1.3211749

RS4 -0.0099613 0.1448135 -0.0687868DCO -0.0088372 0.0075820 -1.1655597C 0.3722277 0.0274183 13.575869
R-squared' .0.'882888 Mean oF dependent var 0.566197Adjusted R-squared 0.879744 S.D. of dependent var 0.087924S.E. oF regression 0.030490 Sum o 9 squared res i d 0.138518Durbin-Watson stat
Log likelihood

1.836116
321.5392

F-stat i st i c 280.8213
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TABELA AS.85

REGRESSÃO 5 DO PREÇO DO VAREJO DO QUEIJO - (Método Cochrane-Orcutt)

SMPL 2 - 153
CORC // Dependent Var i ab 1 & is RVO
154 O b s & r v a t i o i í 3
rho «912772
::::22 :::::::: ::c :::: ::r. -- ::::::::22:::::™. 2:: n:::::: c:: 22 22:2: :2:22 22 22 22 22:22 22 22 22 x: 22 22 22 22 22 22 22 22 22 22 X.* 22 22 22 22 = 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 “J

COEFFICIENT STANDARD ERROR T-STATISTIC .
r.:: = 22::::" z:: n:: c:: = = r.:: —:::: = = :::: 22 22 22 22 22:c::::: 22 22 22 22 22 22 22 22 22 22 22 22 22 = 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 = 22 22 22 22 22 22

PA
RS
RS4
WV2
D CO 
C

3.5617139 
0.1612383
0.0058921
0.3381278

--0.0045896 
.0.3082914

1.5963413 '2,. 3334977
0.1098072 1.4683766
@.1409505 0.0418027
0.1053917 3.2082961
0.0074413 -0.6167760
0.0288838 10.673508

;:n:::::::::::::::::::: :::::::: ::n =::::= 22 :::: 2:: 22 2^22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 2L 22 22 22 22 22 22 22 22 2.2 22 22 22 22 22 22 22 22 22 22 :X 22 22 = 22 22 22 22 22 22

R-squarEd
A d j u s t o d R - 3 q u are d
S.E. o-F regression
D u r b i n •••• W a t s 0 n s t a t 
Log 1i keli hood

0.390507 
0.886807 
@,.099531 
1.835993
326.7137

Mean o-F dependent var @.566197
S.Di o.-F d&p&ndent var 0.087924 ■
Sum o-F squared resid 0„1295@6
F-st at i s.t i c 240.7357

22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 12: 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 ü
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TABELA A5,86

REGRESSÃO 6 DO PREÇO DO VAREJO DO QUEIJO - (Método Cochrane-Orcutt)

SMPL 2-155
CORC // Dependent Variable is PVQ 
154 Observat ions 
rho ~ .901832 .— — — — — — — — — — — — — — — — — — — — — — — — ~ — — =:^^^^^«~**=»~‘"^*^*"**‘S***~~**~**~****"‘*^*~**~*?~";**^‘;"

COEFFICIENT STANDARD ERROR T-STATISTIC •;
22 = 2222222222 22 2222222222 22 2222Z22222 2::22 22 2222=222^2222222222=22222Z222222222=2=222222222=22222S22

’ PA 3.9781665 1.5765427 2-. 5233484 .
RS 0.1447279 0.1124421 1.2871326

RS4 0.0411631 0.1767133 0.2329373
DCO -0.0083869 0.0076556 -1.0955223

DPROD 0.0099394 0.0192259 0.5169819
C 0.3572445 0.0273339 13.069671

2222222222 22 22 22 22222222222222222222 2222 22 22 22 222222222222222222 22 222222222222Z22222~Í22 22 22222222222222 22 22 22 2:: = 222222 — 222222 — — 22~~

R-squared 0.883089 Mean of dependent var 0.566197
Adjusted R-squared 0.879140 S.D. o-F dependent var 0.087924
S.E. o-F regression 0.030567 Sum o-F squared resid 0.138279
Durbin-Watson stat 1.842379 F-stat i st i c 223.5848
Log 1i k eli hood 321.6718



62TABELA A5.87
REGRESSÃO 6 DO PREÇO DO VAREJO DO QUEIJO r (Método Cochrane-Orcutt)

SMPL 2 - 155
CORC 7/ Dependent Uariable is PVQ 
154 O bs erv a ti ons 
rlw «912199
x: x: x: x: x: x: x: x:d:: x1: x: x:::::x: x::::: x:

COEFrICIENT STANDARD ERROR T-STATISTIC
x: x: x: x:x: x::::: r.:: x::::: x; x:::::x: x: x: x: :x x: :x x: x: x: :x x: x: x: -- x: x::::: x; x: x: x: x: x: x: x: x: x: x: x: x: x: tx x: x: x::::: x: x: x: x: x::::: x: x: x: x: x: :x x: x

PA 3.5534305 1.5304481 •2.3218236
RS 0.1569799 0.1104542 1.4212222

RS4 0.0576990 0.1723089 0.3348577
WU2 ' 0.3387228 O.. 1036333 3.2050729
DCO "0.9041363 0.0075109 -0.. 5507083

DPROD ,0.. 0098785 0.0186738 0.5290046
C 0.29420,95 O.0288901 10.183764

:::: :x x: x: :x nn:x 2:: x: x: x: x: :x :x x::x :x :x x: x: x: x: x: :x x: x: x: x: x: x: x: x: x: x: :x x: d:: x: x: x: x: x: x: x: x: rx x: x: x::::: :x x: x: x: x: ix x: x: x: x: xi :x x: x: x: x: x: x

R - s q 1.1 a r e d 0.890710 M&an o£ depende nt var 0.566197
A d J u. s t e d R s q n a r e d 0«886250 S.D. a7 dependent var O.087924
S « E „ 0 r r & g r & s s i o n 0.029654 Suiíi o? squared resid 0.129265
Durb i n-Watson . stat 1.840921 F-st at ist ic 199.67 52
Log. 1 i k el i hood
x: :x x: x: x: x: x: x: x: x:x::::: :x x: rx x: x: x: x:

326.8623
x: x: x: 2:: x; x: x: x: x: x: x: x: x: :x :x x: x: :x x: :x x: x: x: x: x: x: :x :x 2:: x: x: x: x: x: :x x: x: x: x: x: x: x: x: x::::: x: x: :x x:

TABELA A5.88

REGRESSÃO 7 DO PREÇO DO VAREJO DO QUEIJO -■ (Método Cochrane-Orcutt)

SMPL 6 - 155
CORC 77 Dependent Variable is PUQ 
150 Observations 
rho - .915313
:::: :x x: x::::: x: x: x: x: x: x: x: x: x: x: x: x: x: :::: x: :x x: x: x: x: x::::: x: x: x: x: x::::: x::::: x: x: x: x: x: x: x: x: x: x: x::::::::: x:;x x: :x x: z:: x: x: x::::: x: x: x: x: x: x: x: 0:: x: x:

COEFFICILNT STANDARD ERROR T-STATISTIC
:::: :x x::::: x: z:: :x :::: x: x: x: x: x: x::::: :x x::::: x: x: x::::: x: :x x::::: x: x: x::::: x: :x x: x: x: x: x: x: x: x: :x x: x: x: x: :x x: x: x::::: x: x: x: x: x: x: x: x: x: x: x: x: x: x: x: x: x: x:

PA 3.5081223 1.5637640 2.2433835
R S 0.1518738 0.1135569 1.3374249
RS4 0.0492570 0.1774572 0.2775709 '
WV2 0.3393329 0.1080775 3.1397482
DCO •••■O .0041076 0.0076483 •■••0.5370604
D LI -•0.0O04157 0.0133094 ■•••0.030 4 039
D MU 0«007f620 © .. 0 3 015 5 5 0.2375005

DPROD 0.0094527 O0190843 0.4795913
C G

- 
to. 
-a

 

n-. 
G

! O.' 7' ’193 ’ 10
 

03
 

Cd 
0--

x: x: x: x: x: :x x: x: x: x: x; x: x: :x x: x: x: :x x: x: x: zz x: x: x: x: 2:: :x :x x: :x x: x: x:

R-squared
A d j ú s t e d R - s q u a r e d 
3 „ E„ of r í::gr':s i or; 
D o r b i n W a t s □ n s t a t 
Log 1 i k el i hocd

O.S79920 
0.873106 
0.030236 
1«346742 
316«6083

Mean o-P dependent var
S.D. oP dependent var 
S o ri s o -P s q u a r e d r e s i d 
F--st at i st i c

O „5 7 0 4 6 4 
0.084880 
O „ 128904 
129.1516



TABELA AS,89
REGRESSÃO 8 DO PREÇO DO VAREJO DO QUEIJO - (Método Cochrane^Qrcúttl

SMPL 6 -■ 155
CORO // .Dspcndent Variabls is PUQ
150 Observai i.ons
rho ~ .920581

xt:::::::::::::::::::: ::t :::::::: ::n :::::::: :::::::: "n :::::::: :::: :::: tn :::::::::::::::::::::::::::: :::::::::::::::: ::r ::::::::::::nn:::::::::::;::::::::::::::::::::7:: :::: ::u ::t::::::::::::::::

:::: ;d::::::::::::: x:;:::::::: c:r :::::::: n:::::: z:::::::::: n:::::::::::::: r:::::::::::::::::: ::::~~ 2:::::::::::::::::: :::: 2:::::::::: ::::::::r~:::: 7:: ur.t::z:::::: 7:: r.:::::: ~r.::::

COEFFIC1ENT STANDARD ERROR T-STATISTIC
:::: r.:::::: r."::::::::::::n:: r.:::::: ::::h:: ::d d:: 3:::::: :::::::::::::::::::::::: u" :::: :::: 2:::::: :::: 2:::::::::::::::::: d::

PAI 2.5233723. • • 1.1701113 2.1565233
R 3 0.1160313 0.1127034 1.02.95284

RS4 -0.0152337 0.1451117 -0.1049794
UU2 0.3270980 0.1083256 3.0195311
D CO -■0.0024085 . 0 „ O075Í85 -O.3203434
DLI . -•0.0003637 0.0137935 -O.0267288
D MU 0.0143358 0.0302394 ' 0.47' ’'8

C 0.3612369 0.0321526 11.236017
sz tr :r: ::::-- ::::::y ::::::::::::::::::::::::::::::::r.::::::::::::::::::::::::::;;;;:::::::::::::::::::: :•£:::::::::::::::::::: :::::::::::::::::™ ur.

R -sq exare d 0„879396 Hean a-!' dependent var 0.570464
A d J i.í íh. t e d R - s q u a r e d 0 CO

 
X;
 

CO
 

C.
C S. D „ 0£ dependent var G.G8 4 830

3. E. o7 regression 0.030195 8 u m 0 6 s q u a r e d v e s i d 0.12 9 4 6 7
D u r b i n W a t s o n s t a t 1 „ 777289 F-statist ic 147.9148
L 0 g 1 i k e 1 ; h a 0 d 316.2318

TABELA AS,90

REGRESSÃO 9 DO PREÇO DO VAREJO DO QUEIJO - (Método Cochrane-Orcuttl

SMPL . 6 - 155
CORO // Dependent fariable is PUG 
150 Observations 
rho - .920571

:::: t::z" :::::::::::: :::: :::: ::::— :::::::: :::: -u :::: uu::::::::::::::::::::::::
CÜEFFTCIi^ ' S

:::: t:::::: ^2 ::::::::n:::::::::::::: n:: n:::::::::::::: n:: t:::::::::: t:::::: ü:: n::::::::::::::::::
TANDARD ERROR T-STATI STIC

n:::::: :::: :::::::::::::::: :::::::::::: ::::;:::
PAI
R 8

RS4
UV2
DCO
D LI
D MU 

QPROD
c ■

:::::::: :::::::::::::::: 1::: ::::::::::: ::::
2.5243942
0.1110390
0.0347O26
.0 „ 3277329
-G„0019870
-@.0004755
0.0144603
O.0O93207
O .. 3 4 8 5300

:::: :::: s::::::
1 . 17327 
0.11347 
0.177?-': 
0.10862 
O . 0 G 7 5 8 
001383 
0.03O32 
0.01910 
O..03230

64
14
13

24
17
70
24

:::: :z: :z::::: :ir.::::m::::: :::: u:: -a::

2.1515767 
0.97S5637 
O.195G557 
3.0170812

.... 0.2618579
- 0»03 4 3 7 4 6 
0.4768954 
0.4878181 
10.788683

zu ur. "r. :u: us

.... t:::::::::: d:: x: :::: o:::::; .... _ _............... ... .
í< •” 3 q a r e d O.879599 Mean ot dep endént yar 0. 570464
A d J u t e ci R - s q u a r Sd 0.872768 8. D. o-P d S? p endent var 0. 084880
S „ E 1 0 7 r s g r' s c;. s i GH ' 0.030276 S i.x hí o 7 s q u a red resid 0. 129249
D ur b 
L csg

i
1

; 1 - W a t s □ n s t 
i k s i i h q o d

at

co í”
 

W 
C

O
 

N 0
 

co 
= 

b- 
-5C

O

F-stat i st i c: 128.7 6 0 6
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TABELA A5,91

REGRESSÃO Itt DO PREÇO DO VAREJO DO QUEIJO ~ (Método Cochrane-Orcuttl

SMPL 6 - 155
CORC // Dependent Uar i ab 1 e is PVQ 
150 Observations 
rho = .917457
nu :r: :n: m :n: nr u::m .m nr ar nr na nr ::r r:: nu nu :u:ar nu nu a::u:: nr::::;:::arr::a:: nt: r.:: na uu nu nr na :u: ar nu uu ::::na nr uu na ru na ra ::r nu na :a: na na nr ar na na :u: tat na :u: na ar. ar zr

COEFFICIENT STANDARD ERROR T-STATISTIC
::::nr nr nr nr nr nr :::: ar uu :a: nu ar n:: m:::: ar ar ::r rr nr rr m.::: a:: nr nr nr m ar ru na na na nu r.r. ar na r.r. nr. ar nu nr. nu ar. ru ar na nr nu na na nu aa u:: nr nr r.r nu nu :r:nu nu na nr

PA2 "2.25S6054 1.2195028 ■•-1.8520707 ■
RS' 0.1157011 0.1131191 • 1.0228250

RS4 . 0.0154377 0.1459457 @.1061193
WV2 @',.3430458 0.1082485 3.1690590
DCO‘ ~0.0039036 O„@075968 -•0.5145125
DLI --©.OO12354 0.0138520 — O . 08918 7 8
DMU 0.0O59182 0.0303515 0.1949887
L ' 0.4 82 310 6 0.0313269 15.396038

::r :u: tn: ::r:u:r.:::::: nu nr nu nr. r.r. nr. nr un r:: nr. nu un r.r nu r.r u:: un rr un rr nr. ::r ::n ::r nr ar :a: ar:::: ar uu au ::n ar nr ar ar uu ::u :::::::::::::::::::::::::::::::: cs c:::::: :::::::::::: -- c::::::

R-squared @.878370 Mean oP dep endent var 0.57O464
A d Juste d R-squared 0.8723,74 S „ D. oP dep endent var 0.0S4880
S .. E.. o f r e s r- e s s i c n 0.03032 3 Sum o-P squared resid 0.130563
Durbin-Watson stat 1.742691
Log Iike1ihood 315.6465

F--st at i st: i c . 146.4958

rrna nr:::: m ::n :a:ur nr nu nr :::::::: nr uu:::: :n: ar. ua r.r ar ar. ua r.r r.u uu na r.n nu na ur r.n :r: nu nu nu nr:::::::::::: nu nr an :.n; nu a:: ua r.r:::: ar uu nu ::u nu nu :u: uu ar :u: rn: nr ::r :::: ar ar :u: ua

TABELA AS. .92
REGRESSÃO 11 DO PREÇO DO VAREJO DO QUEIJO - (Método Cochrane-Orcutt)

SMPL 6 - 155
CORC // DepEndent Var i ab 1 e is PVQ
ISO Observaiions 
rho ~ .916362 
::::nunu :z: nu:::::::::::::::: r::::::arnuuu::::uuu:: nurrauuu nu nuar.r.r nununaar. nur.nnaar. urr.uarnr. ar. r.ua:: r.:; nr.na nr. nr r.r. r.r. r.:: nr. nr nr r.r. nu nr nr nu nr runu n:; nr

COEFFICIENT STANDARD ERROR T-STATISTIC
::n rsr:: r.r. nu nu u:: nu rn n:: r.r. nu uz nu :n: nu nu nu ru un r:: ru u:: ar ua ::a na rn ::a nu :u: nu rr nu na ::r :r: nu na :::: n:: ar uu na ar r:: ::r s:: ar uu n:: ::u nu nr nr nr na :r: ar nu ar uu nu nu ua :u:

PA2 ••••2.2780915 1.2241601 -1'. 8609425
RS 0.1114637 0.1138151 0.9793397

RS4 @.0716142 0.17S9243 0.4002488 ■
WV2 .0.3436003 0.1085743 3.1646550
D CO "0.0034449 0.007.6670 "0.4493166
D LI "0.0012288 @.@ 138883 O „ @S&4/68
DNU . 0.0O63300 0,0304004 0.2082196

DPROD @.@105422 ' @,,0191929 0.5492747
C ■ @.4667692 0.0316331- 14.99268O

n:: na nr u:: nu nu uu :u: nr nr un uu :r: ::u:::: nu m: ::a nu na ru nu nr na nu na :::: nr ua na ra uu ::a nu nu :a: :u: nu nu:::: nu u:: uu ::u ra :u: un nr nr aa uu:::: ra: nu .u: rn nu au au na ar. r.r ::n u:: aa rn nu :u:

R-squared 0.87S62O Meari o-f dependEnt var 0.570464
AdJusted R-squ ared 0.871733 8.D» o-F dependent var 0.084880
S „ E . q F r e q r e s s i o n O . 0 3 @399 3 lá m o P s c u a r & c r e s i d 0.13 0 3 @ @
D u i- b i n - W a t s o n stat 1.746325 F--st at i st i c 127.5797
L o g 1 i í< e 1 i h o o d 315.8008
nu :::: ru ãr ;::: r:: u:: nu na :r: uu au :r: nu nu r:: na :::: nr nr nu:::: ::n nu :r: nr uu nu r.:: u:: nr :u: x: nu nu nr ar na —: uu ar :u: nu ru nu nu nu ::r:::: uu un nu rr tu: uu ru r:: r:: r.:: :u:an nr u:: uu ai: nu :u:

https://protect.checkpoint.com/v2/r01/___r.ua___.YzJ1OnNlc3RzZW5hdDE6YzpvZmZpY2UzNjVfZW1haWxzX2F0dGFjaG1lbnQ6ZTJhMzQ4ODc0NDc4OWUxM2NkYjkzM2VhMGUzNmEwMTU6NzpmMzg2OmI4MmUwOTgyM2MxNWE2YWIzOGIxMzM2YjM5ODYxZTNmZmEwM2NkN2M1ZTIwMzU2NmZjYWZjZWRiYzhlNDNmM2I6cDpUOkY
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TABELA AS,93

REGRESSÃO 12 DO PREÇO DO VAREJO DO QUEIJO (Método Cochrane^rcuttl

SMPL 6 - 155
CORO // Dependent Uariable is PUQ 
150 Observations 
rho ■■■■ .916367
xxxx xx xx xx xx d:::x: x:; xxxxxxxx xx ;:x xx xx xx xx :x: xxxxxx:::: xx x::xxxxxxxx xxx:: xx :x: xxx::x:: xxxxxxxx x;:xxxx xx xx xx xx xx :x: xx ::x xx xx xx xx x:: xxxx xx xx xx

COEFFICIENT STANDARD ERROR T-STATISTIC
xx ::x xxzz xx r.x xxx:: xx xx xx zz XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX xx XX XX XX xx xx :x: xx xx xx xx xx xx xx xx xx xx xx xx xx :x: xx

PA3 -0.9857994 1.2753332 -0.7729436
RS 0.Í286844 0.1139859 1.1289507
RS4 0.0010806 0.1471692 0.0073423
WV2 0.3448526 0.. 1104417 3.1224839
DCO ■ ”0.00'26438 0.0076413 -0.3459896
D LI -0.0012084 0.0140156 ”0.0862203
D MU 0.0096831 0.0305669 0.3167835
C 0.4383948 0.0312799 14.015232

xx xx xx xx xxxx xx ::x xx xx xx :x: xx xx xx xx xx xx xx xx :x: xx xx xx xx xx xx xx xx :x: :x: xx :x: .. xx xx xx xx xx xx:::: xx xx xx xx xx xx :x: xx XX XX xx XX XX XX XX XX XX XX XX XX XX xx XX XX XX XX

9 -sq uared 0.875946 Mean oF depend ent var -0.570464
Adjusted R-sqnared 0.869830 S.D. oF depend ent var 0.084880
S.E. oF regression 0.030624 Sum oF squared resid 0.133170
Durb í n-Uatsen st st 1.812407 F-statistic 143.2371
Log 1 i k e 7i hood 314.1665
x:: :x: xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx :x: xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx :x: xx xx :x: xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx

TABELA AS,94
REGRESSÃO 13 DO PREÇO DO VAREJO DO QUEIJO (Método Cochrane-Orcutt).

SMPL ' 6 - 155
CORC // Dependent Uariable is PUG 
150 Observai: ions 
rho .917053

iV
 £0 ü- ii

W
 =>

 ® !i
xx xx xxxx xx x:: xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx :x: xx xx xx xx xx xx xx xx xx xx xx xx xx xx x:: xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx x:: xx xx xx xx xx xx xx xx xx xx xx xx

C0E7F1CIENT STANDARD ERROR T-j-STATISTI C
xx xx xx xx xx z:: xx xx xx xx xx xx xx xx xx xx xx xx XX XX XX XX XX XX XX XX XX XX :x: XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX

PA4 ”0.3524478 1.3036615 - -0.2703523
RS 0.1285111 0.1142419 1.. 1249034

■RS4 -•0.0011253 0.1476238 •-0.0076227
WU2 0.3613143 0.1097397 3.2924673
D CO ■•■■0.O023600 0.0076853 -0.3070847
DLI ••-0.0006117 ' 0.0140113 ■ -0.0436555
D MU 0.0102719 0.0307167 0.3344067

. C 0.4189741 0.0315062 13.298131
xx xx xx xx xx trx xx.xx :x: xx xx xx zz xx xx xx xx xx xx xx xx xx ::x :x: xx xx ::x xx xx xx xx xx xx xx xx xx xx xx xx xx. xx nz xx xx xx xx xx xx xx xx xx xx x:: xx xx xx xx xx :x*. xx xx xx :x: xx

R-squared 0.S75493 Mcan oF dependsnt var• 0.5704
Adjusted R-squared 0.869355 S.D. oF dependent var 0.0848
S.E. oF regression O.03O6 3 ® Sum o F squ a r e d r e s i d O„13 3 6
D u r b : n “ W a t s o n s t a t 1.80020O F-statisti-c 142.64
L. c g I i k s 1 i h o o d 313 .> 8 9 3 2
xx xx xx xx xx xx xx xx xx xx xx xx xx xx :rx xx xx xx xx xx xx xx xx xx x.x xx xx xx z:: x:: xx xx xx :;x xx xx xx xx xx xx xx :x: xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx xx



TABELA A5.95 66
REGRESSÃO 14 DO PREÇO DO VAREJO DO QUEIJO - (Método Cochfane.Orcutt)

TABELA A5.96

REGRESSÃO 15 DO PREÇO DO VAREJO DO QUEIJO - (Método Cochrane-Orcutt)

SMPL ’ 2 - 155
CORC // Dependent Variable is LPVQ 
154 Observations 
rho ~ .915646
mm mm mm mm mm «m. mm m.. m.» m.. mm mm mm —«m. mmmm mm ■-*» mm mm ««— »—■ *— jmj mm jjjj jjjj jjjj jjjj **~ jj; **^ ;jtt

T-STATISTICCOEFFICIENT STANDARD ERROR
sa ss ss as as as as ss as sa as ss as rs mm mm 33 ss xs as ss ss x: 'ua ss as as ss ss ss as a*, sa as ss sa m. «m. ww «w. .*«

LPA 0.1597681 0.0619806 2.5777094
LRS 0.1716776 0.1267359 1.3546094
•LRS4 0.0143037 0.0714548 0.2001784
LWV2 0.1088430 0.0293750 3.7052949
DCO -0.0049209 0.0123026 -0.3999872
DLI -0.0011338 0.0221665 -0.0511515
DMU 0.0054713 0.0479714 0.1140540

’ C 0.2988917 0.0513085 5.825377 4
zs sa as x as as asas as as sx xx xs sx s: as =: zx xs x: =: =: =:» =: as x: x: ss x: as =: sssssssxasnsassaxssxsssxssxsxssssssa> MM .3. "m SS XX SX SS M». MM MM .... MM MM W • MM MM MM

R-squared 0.907248 Mean o-F depende■nt var -0.580820
Adjusted R-squared 0.902801 S.D. o-F dependent var 0.155866
S.E. o-P regression 0.048594 Sum o-F squared res i d 0.344758
Durbin-Watson stat 1.771819 F-stat i st i c 204.0136
Log l i keli hood 251.3271
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TABELA A5.97

REGRESSÃO 16 DO PREÇO DO VAREJO DO QUEIJO - (Método Cochrane-Orcutt).

SMPL 2 - 155
CORC // Dependent Variable is LPVQ 
154 Observations 
riw = .917872
xxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxx x x x

COEFFICIENT STANDARD ERROR T-STATISTIC
xxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxx

LPA 0.1601524 0.0613993 2.6083759
LRS 0.1690436 0.1255447 1.3464806
LRS4 0.0144716 0.0709432 0.2039885
LWU2 0.1089152 0.0291393 3.7377466
DCO ' -0.0049206 0.0122051 -0.4031597
C 0.3053726 0.0516519 5.9121302

XXXXXXXXXXXXX XX xxxxxxxxxxxxxxxxxxxxxxxxxxxxzzxzzxxxx X XX X X X X X X X X X X XX X X ZS X

R-squared 0.907257 Mean o-F depend ent var -0.580820
Ad j usted R-squared 0.904124 S.D. o-F depend ent var 0.155866
S.E. o-F regression 0.048262 Sum o-F squared resid 0.344726
Durbin-Watson stat 1.775517 F-stati st i c 289.5616
Log ]i k eli hood 251.3344
x x* zz z:: x x x x x x x zz x x x x x x x x x x x x x x x x x x zz xx zz x x x x x x x x x x 22 x x x x x x :z: x x x x xx x x x x x x :rz x x

TABELA A5..98

REGRESSÃO 17 DO PREÇO DO VAREJO DO. QUEIJO - (Método Cochrane-Orcutt).

SMPL 2 - 155
CORC // Dependent Variable is LPVO 
154 Ohservations
J- O :::: , 9 £ / £ £ 9
x x x :z:::z x X zz zz x zz x xzz x zz zzzz r.z::n:::: x zz zz:z: x x X x x x x zz :::: x:::: ::z c:: x::::x:::: x x 2:: :u: z:: X x x x x r:: x x x x x x x x x x x x x x

r COEFTICIENT 8TANDARD ERROR T-STATISTIC
:::: x x X zz xr zzzz zz x zz ::::zz x zz zz tz:zz x X x :::: x:::::::::::: x ;::::::::::: x:::: :::: x x n:::::: “::x x x d:: x x x x x x x x x x "" x:::::::: x x x x:::: X:::::::: x

LPA 1597208 0.0615141 2.5964918
J..RS 0.1'656352 0.1258571 1.3160575
LRS 4 0.0537526 0.0 S 919 4 2 0.6026466
LWU2 O.1093558 0.0292016 3.7448491
DCO —0.O039345 0.0123034 -0.3197915

DPROD ..0.0229019 0.0313217 0.7311836
• c 0.3465320 0.0516535 6.7087803

x x xzz x x zz zz :z: x x x zzx c;::::::::: X — x x 5:?:::: :::: x x x x x::::x x x:::: x ::z x x x x x x x x x x:::: x x x-x X x x x x x x x x

R-squared 0.907588 Mean o-F depend ent var "0.580820
A d J u s t e d R -- s q u a r e d O.. 903816 S.D. o? depend ent var 0.155866
S.E„ o-F regression 0.048339 Sum o-F squared resid 0.343495
D u r b i n - W a t s o n s t a t 1.783337 F-stati st ic 240.6176
Log I i keli hood 251.6097
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TABELA A-S.99
REGRESSÃO 18 DO PREÇO DQ VAREJO DO QUEIJO -(Método^ Cochr^n.e-Orçuttl

SMPL 6 - 155
CORC // Dependent Variable is LPVQ 
150 Observai i ons 
rho ~ . 93331?
d-tzz u::zzzz:::: ~u:: r" :::::z:zz zz tu :::: x:zz ”” :::::::: n::zzzz riu:::: r.::::::::: u:::::::u: :u::::: ur. *^r:::: :::: :::::::::::: :x: ::::.tu:::: zz u::::::::::

COEFFICIENT STANDARD ERROR T-STATISTIC
:::: z::zz: n:::::: x::;:.t:::: lu: :z:zz us ::::

■ LPA '
L.RS
LRS4
LWV2 ■ 
OCO 
D LI 
DNU 

DPROD
C

:::: uu zz;::: ::::it:zz:z:::::zz::::::zxt::::;::: u:: :::::::::z:
0.1560315 ,0.0023430
0.1432616 0.1289356
0.0426972 '0.0911824
0.1094049 0.0295332

-0 „ @&3833@ &..0Í23936
-0.0039152 0.0224002
0. @@50583 O 0495666
0.0139633 O.. @319164
0.3136426 @..0627047

:::::::: l:: x: tz: zz zz :::: zz zz. zz zz zz zz zz: zz :z: zz zz zz
• 2.5027904
1. 1111092
@„4682611
3.7044663

-0.3133043
-0.1747865
0.1020504
0.5960235
5.0018963

:::: l:; zz u:::::::::: ::::ruzz z::zz::::::::::::tu:::: u::
R-■ is ei ;.a r ít? d

:::: z:: :::::::: b:::::: l:: ::í; “l z:: z:: zz zz zz zr. zz zz zz :::: l:: :::: 2:: r*.
0.895968 heaii of depe

tu: u::b:: 5:: l:: :::: :::: l:: 2::::::
ndent var -0.572198

A d j lí s t e d R -• s q lí a r e d 0.390066 8. D... a 7 d e p e ndent var 0.147963
S.E. crP regress i on 
D u r b i n - Uí a t s o n s t a t 
L o g 1 i k e 1 i h e o d

0.049059 3 li m o -F s q u & r
■ ■ 1.818370 F--st at i st i c
244.. @095

ed resid 0.339357
151.7947

:::::::: x:::::;:::: n:::::::::: nu n.t:::: u:: i:: :::::::::::::::::::: "2 zz zz j::-.l-. :::::::: 2:: xt: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz l:: b:: "L :L3 u:: n:::::: zz zz zz zz zz zz zz zz

TABELA A-5.10Q
REGRESSÃO. ia DO PREÇO DO VAREJO DO QUEIJO QJetçdo; CQçhxaD.Q-OrcuttL

SMPL 6 - 155
CORO // Dependent Uariab1e is LPVG 
150 Observations 
rho - .929782
zz zz zz zz zz zz zz :::: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz n:::::::::: uu :::: u- r.:: :::: x*. ::::2” ü:; :u: u:: su :::: ::::::::

. ' COEFFICIENT . STANDARD ERROR .T-STATISTIC
:::: :::: l:: a:::::: n:: zz d:: “L zz zz zz zz :::::::: z:: ;z: zz zz zz zz :::: n:::::::::::::: zz zz zz::::.il zz zz zz zz :::::::: :::: zz zz zz zz zz:::: -ir-:: zz zz zz zz zz zz zz ::::::::::::::::

LPAÍ 0.0123104 0.0133376 0,. 9604732
'L.RS5 0.1149353 0.1300415 0; 8842243 •
LRS4 0.0079600 0.0736697 O«1C80503
LWV2 .0.1123231 0.0300306 - 3.7402915
DCO -'@.0011233 0.0124554 -O. @902261
D LI --O . @034683 0.0227761 -O.1516271
DMU 0.0115720 0.0502492 0.2302921
C . -•0.2629588 ÍH

 
cc Xi 0 -3 í.n -4.4793651

zz:::::::::::::::: :::: 12: ::r :::: :::: ::2 ::n z:: zz zz:::: 2Z ::n :::: m ::n r::::::: :::::::: .... ::::::::zz:::::::: .tu:::: ::n ::r. ::n r~ sr. tf. ::::

R -■ s q u a r e d 0.89174 3 Mean of dependent var -0.572198
Adjusted R-squared. 0.886412 S. D „ 0 7 d e p endent var 0.147963
S .. E. 0 f r e g r e b b i 0 n 0.0498 6 8 Sun’ qF sqijared resid 0.353125
Durb;n-Watsen stat -1.760807 F - s t a t i s t ; c 167.1075
Log 1 í keli hoed Mi ,.@263

::::.il


TABELA A-5..101
REGRESSÃO 2 0 DO PREÇO DO VAREJO DO QUEIJO - Qtétodo; CQçhxaike-Orçuttl

SMPL 6 -■ 155
CORC // Dependent Variable ia LPJQ
150 O b s e r v a t i o n s 
rho ™ «92252 4
zz tz: zz zzzz zz zzzz zz zz zz zz :z: zz zz zz zz zz zz zz x: zz zz zz zz zz zz zz r.zzz ni: zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz :zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz. zz zz

com~ IC1ENT STANDARD ERROR T-STATI STIC
zz zz zz z::zz zz"" zz zz zz zz zz r.z zzzz zz zz z:: zz zz zz zz zz zz zz zz :z: zz zz zz z:: :n: zz r.z zz zz ::z zz zz :z: z:: zz zz :z: zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz ;z: zz zz zz

LPA1 0.0135453 0.0134751 1.0Ô52095
LRS 0.1210450. 0.1301927 0.9297375
LRS4 0.0455959 0.0929499 0.4905429
L.WU2 0,1125103 0.0301960 3.7260000
DOO -0.0002232 0.0126019 -0.0177090
DLI 0.0022081 0.0223332 -0.0967044
DMU 0.0147417 O.O501049 0.2942169

DPR DD 0„ 0220529 0.0324467 0.6796668
C -0.; 2243878 • 0.0538592 ' 74.1661949

:::: ;:z zz::::zz zz. zzzzzz t" zz::zzz zz zz zz zz zz zz zz zz zz zz zzzzzz zz :z: zz zz zz zz zz :::::::::::::::::::: :::::::::::::::: ::: ::::::::::::::: zz zz zz zz ::z zz zz zz zz zz zz :z: zz zz zz zz z::

R-squared O8 7 2339 Mean o-F depend ent var -0.57219
A d J u s t e d R - s q u a r e d 0., 885914 S.D. oF depend ent var ©«14796
S „ Eo-F regression 0 „ 049977 3 í.í !íi o F s q a a r e d r e ís ; d 0.35217
Durbi n-Wat son st at 1,755673 F--st at i st i c 145.628
Log 1 i keli hood 241 ..2289

TABELA A-5., 102
REGRESSÃO 1 DO PREÇO DO SUPERMERCADO DO QUEIJO t- (Método: Cochrane-Orcuttl

SMPL 2 - 155
CORC // Dependent Variable is PSQ 
154 Observations 
rho = .860482

zz zz zz zz zz; zz zz zz zz zz s: zz zz zz zz rz ZZ ZZ .zz zs ZZ ZZ Z? tZ! zz 77 77 zz ZZ 7Z*. 7TZ ZZ ZZ .7^ ?Z* 'Z? 7^?

COEFFICIENT STANDARD ERROR T-STATISTIC
zzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzz zzzzzzzzzzzzztzzzzzzzzzz zz zz z:: zz zz zz zz zz zz zz zz zz zz =: zz zz zz zz ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ

PA 3.1027538 1.8927197 1.6393097
RS 0.2124598 0.1303128 1.6303840

RS4 0-.006888Ó 0.1694568 0.0406513
WV2 . 0.2784497 0.1314428 2.1184103
DCO 0.0006271 0.009316© 0.0673194
DLI . 0.0050230 0.0163691 0.3068599
DMU • 0.0232563 0.0335147 0.6939117
C 0.2427974 0.0274581 8.8424808

zzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzzz zzzzzzzzzzzzzzzzzzzzzzzz ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ zz zz zz zz zz ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ

R-squared
Adjusted R-squar-ed
S.E. oF regression 
Durbin-Uatson stat 
Log 1i keli hood

0.841396 Mean o9 dependent var 0.554817
0.833791 S.D. o-F dependent var 0.088680
0.036154 Sum o-F squared res id 0.190834
1.903025
296.8681

F-st at i st i c 110.6471



TABELA A-5,103
REGRESSÃO 2 DO PRpÇO DO SUPER^ERÇADO DO QUEIJO Q^Qtodo; CQçhr^^Orçuttl

: SMPL ' 2 - 155
’ CORC // Dependent Variable is PSQ
I 154 Observations' rho = .86699

MM WH MM «M« MM MM W" MM MM M». MM MM MM M MM MM MM MM

COEFFICIENT STANDARD ERROR T-STATISTIC
MM MM MM MM MM MM MM MM MM MM MM MM MM MM MM MM MM MM

PA 3.5227366 1.8893228 1.8645499
RS 0.1990689 0.1280342 1.5548097

RS4 -0.0115201 0.1695174 -0.0679581
DCO -0.0028858 0.0092015 -0.3136209
C 0.3224026 0.0276172 11.673956

MM MM MM MM MM MM MM M«. MM MM «M. MM MM MM MM MM mm «*M 22 xx 22 52 22 zz 22 22 xx .xx xsxx 22

R-squared 0.836013 Mean oT dependent var 0.554817
Adjusted R-squared 0.831610 S.D. oT dependent var 0.088680
S.E. o-F regression 0.036390 Sum o-F squared resid 0.197310
Durbin-Watson stat 1.895132 F-statistic 189.9017
Log likelihood 294.2980

MM MM MM MM y. .M. Mm MM MM .M. Mm MM MM «M» MM MM MM MM MM MM MM MM MM MM MM MM Mm M< mM MM MM MM MM MM MM MM MM 22 MM MM MM MM MM MM MM MM MM MM

TABELA A-S..104 .
REGRESSÃO 3 DO PREÇO DO SUPERMERCADO DO QUEIJO (Método: CochraneOrcutt^

SMPL 2 - 155
CORC // Dependent Variable is PSQ 
154 Observat i ons 
rho ~ .860482
MM MM MM MM MM MM MM «M MM ^M. MM MM MM MM MM MM .

COEFFICIENT• STANDARD ERROR . T-STATISTIC
—

PA 
RS

RS4 
DCO 
DPROD 

C

iii i! 
-O K) i-1 N Sl

i 
LO ü' CO <S> 

Cd mH
i 
Cd 

mH CO ü") 
!>• hH

! 
Cd.K CO 

® £3
i 
<■ 

-<-i Cd Cd 
"0 £0.

i 
<r ® 'C ® 

»
I 

UO Cd 
<S> <S> ® Cd

| 
» 
• 

8 
« 

8 
■

1 
CO <S> 

>3? 
<S>

1 
1

l

1.8944563 1.8708403
0.1276290 -1.5804846.
0.2043080 0.3051219
0.0093055 -0.2311020
0.0226646 0.7100361
0.0276236 10.636271

MM MM «M* «M. MM .M. MM MM MM «M. MM MM “M. MM

R-squared 0.836506
• MM MM MM MM MM MM «*M «»M MM «M. <2 .«M »M« «M. MM «M« >M« «M. MM MM MM .M. MM «M. MM MM «M. ..M «M.

Mean o-F dependent var 0.554817
Adjusted R-squared 0.830983 S.D. o-F dependent var 0.088680
S.E. o-F regress i on 0.036458 Sum o-F squared resid 0.1 96717
Durb i n-Watson 
Log 1i kelihood

stat 1.905621
294.5301

F-statistic 151 .4467



71
TABELA A-S,1QS

REGRESSÃO 5 DQ PREÇO DQ SUPERMERCADO DO QUEIJQ - (Método; GQçh^.e-^?^^‘'1' • • •  .. - -' • • ) . ’ . •
SMPL 2-155
CORC // Dependent Variable is PSQ 
154 Observations 
rho = .853934

COEFFICIENT STANDARD ERROR T-STATISTIC
MM >1. MM .M. MM MM .M. MM MM 1111 MM MM Mm MM MM MM - i Mm ~ ' ' M.» .M. MM M.. Mm MM MM MM MM MM M.. MM MM MM I l ■ ■ MM M.. mM MM • -1 MM ■■ MM MM «M. MM MM MM MM MM MM MM MM MM M.» ,

PA 3.4632286 1.9102591 1.8129627
RS 0.1947193 0.1306950 1.4898761

RS4 -0.0071361 0.1708874 -0.0417592
DCO -0.0028800 0.0093048 -0.3095186
DLI 0.0050752 0.0165345 0.3069443
DMU' 0.0226055 0.0336371 0.6720431
C 0.3028812 0.0271747 11.145724

R-squared 0.836507 Mean of dependent var 0.554817
Adjusted R-squared 0.829834 S.D. of dependent var 0.088680
S.E. o-F regression 0.036581 Suiu of squared res i d 0.196716
Durbin~Watson stat 1.881131 F-st ati st i c cn

 w cn CO rõ

Log likelihood 294.5303

TABELA A^,lDá
REGRESSÃO 6. DQ PREÇO DQ SUPEJ^E1^0 W QUEIJO (Método: Coçhrane-OrcuUl ' r ...... , - - ' - r.. ~ - .. • • , . t - •



TABELA A-S, 107
BPGRKW W PWQ £9 WWPQ D0 QUBW (Método: CQch^e-tocuttl

SMPL 6 - 155
CORC // Dèpendent Variable is PSG 
150 Observat i ons 
rho :::; .867795

... :x x: xt 27 :x — 22 22 27 x; —: 77 22 7222:2: zr. 22 72 22 77 x: x: x:22:::: x: 7:: 7:::x: x: r.:: 77 77 77 rx 77 77 x: 7:: 77 77 77 x: 77 7;: 77 77 77 27 77 77 72 :x :x 72 z:::::::::::::: x:

COEFFICIENT STANDARD ERROR T-STATISTIC
:::: “ ::::::::::::::::::: —:::: =:; :::::::: Sr: ~.— :::: ::: :::: ™ — ::::=:;™ ... 22 22 27 27 27 22 22 22 72 22 22 22 22 27. 77 22 77 XI

PAI 2.1348728 '1.4854709 1.. 437 1691
RS 0.1743556 0.1323794, 1.3170908

RS4 -0.0128605 0.1-745499 -0.-07367S2
WV2 .0.2682046 0.1345003 1.9940827
OCO 0.0O25201 0.009365O O..2690926
DEI 0.0043639 0.0166640 0.2921308
DMU. 0.0319586 0.0348008 0.9183301
C 0.2949289 -0.0278415 10.593133

x: 22 22 22 27 77 22 22 72 22 27 X: 27 77 22 77 77 72 22 27 77 27 27 22 .77 72 27 72 22 22 77 77 22 72 72 22 77 X: 77 22 77 27 22 ;x 77 77 77 72 27 27 72 72 27 X: 22 27 27 27 iX 77 72 22 22 27 XT 77 22 72

R-$4!jared O.B28250 Me?an o-F depend ent var 0.558676
Adjusted R-squar ed . 0.319733 S.D» o-F depend ent var 0.066428
S.E. d-F regression 0» 036Ó90 Suw c-F squared r e si d 0.191156
Durb i n-Wat son st at 1.882473. F--st at i st i c 9 7.8 2 61 6
Log likelihood 287.0568
22 :::: 22 72 ::r 72 22 77 :x 22 :x nn 77 27 77 22 22 22 x; 27 :::: :x 22 22 2:: 22 77 7:: 22 22 2:: :x 22 27 22 22 7:. :x x: 72 :x :::: 7:: 27 :x 22 22 22 22 27 :::::::::::::::::::: ™ :::::::::::::::::::::::; ::::::::::::

• ... ............... _ .... -.. -___ ___ ____  ... ... _

TABELA A-B.108
PEGRESSAO 7 DQ PREÇO DO SUPERMERÇ^O DO QUEJ.JQ <(MétQdQ: CQch^e-^m^

SMPL 6 -• 155
CORO // Dependent Variable is PSQ
150 Observai ions .
rha ~ .854131
72. :x 77 72 72 72 77 22 IX 22 27 22 77 22 XJ 72 22 27 22 22 22 XI 72 22 27 XX 22 27 22 77 77 22 Xt 22 72 72 72 22 72 22 77 27 77 27 77 27 27 27 77 72 X: Xí 22 27 77 22 1:2 22 77 2:: 27

COEFFICIENT STANDARD ERROR . T-STATXSTIC

2:: 22 22 x: 77 22 22 22 :x 22 2:: n:: 27:::: x: 72 x: 22 :x 2:: 22 x: :x 72

PAI •2.1593733 1.503/86 ó 1.4359573
RS 0.1789372 O»1319963 1.3560015
RS4 0.0740815 0.2111296 0.35O8817
092 . .0.2680573 0.1354264 1.9793578
DCO O t 0O33609 0.0 '4 9 4 9 9 8 0.3537917
DL.1 0 . O 0 ó o 4 / 0.0166537 0.3833777
DEU 0.0353052 @.0343559 1.0276313

DrROD . 0.0185563 0„0229327 0.809185®
C ■• 0.2567797 O.0274935 9.3396625

22 77 72 22 22 72 77 72 22 22 27 22 72 27 22 77 22 27 22 27 72 22 77 22 22 77 :X 72 22 22 27 77 77 77 22 22 22 22 77 72 22

R-squared
A dJ u sted R-*quared 
S .E. of r eg r ess i .on 
D u r b i n - O a t s o ri s t a t 
Log 1i keli hood

® „ 6988 8 3 
0,. 81917 4 
O.036752 
1’883908
287.3337

Mean. o-F dependent var
S.D. o-f dependent var 
Slim of sq uar ed r es i d 
F~stat;st i c

0.553676 
0.OS642S 
@„190452 
85.37463

x::::: x: 22 77 7:: 27 77 22 17; 72 12:77 27 22 nn x: 77 22 :x ;x x: 72 72 22 2:: 22 x: 77 22 x: x: 22 7:: 77 27 22 22 22 22 n:: 22 x: 22 7:: n:: 27 22 22 22 x: 27 27 27 22 22 22 22 22 22 7:: 77 27 x: x: x: 22 77
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TABELA A-5^109
REGRESSÃO 8 DQ PREÇO DO SUPEí^ERCADO DO QUEIJO (^todo: Cochr^^QrçuttL

SMPL 2-155
CORC // Dependent Variable is LPSQ 
154 Observations 
rho ~ .881588

COEFFICIENT STANDARD ERROR T-STATISTIC
LPA 0.1395493 0.0790558 1.7651996
LRS 0.2289745 0.1560379 1.4674291
LRS4 0.0218823 0.0894779 0.2445549
LWV2 0.0900618, 0.0377134 2.3880584
DCO . 0.0033981 0.0158363 0.2145752c 0.1752700 0.0567584 3.0879997

: zx zz zz zz ™ ~ £• mm •••• •— ~~ ~~ — —• —•• ” ••••

R-squared 0.853886 Mean oF depencient var -0.601630
Adjusted R-squared 0.848950 S.D. oF depencient var 0.158449
S.E. oF regression 0.061581 Sum o-F squared resid 0.561253
D u r b i n - W a t s o n s t a. t 1.890351 F-statistic 172.9822
Log likelihoocl 213.8028

TABELA A-5J10.
REGRESSÃO-9 -DQ PREÇO DO SUPERMERCADO DQ QUEI JO (Método: Cochrane-Orcuttl

SMPL. 2-155
CORC // Depencient Variable is LPSQ 
154 Observations 
rho - .871379
mm mm m«* mm mm mm mm mm .. mm ZZ ZZ ZZ ZZ ZZ «*m mm Um mm

COEFFICIENT STANDARD ERROR T-STATISTIC
LPA 
LRS 
LRS4
LWV2
DCO 
DLI
DMU
C

0.1364915
0.2264683
0.0239899
0.0903083
0.0034550
0.0071117
0.0421321
0.1239473

0.0798655 1.7090174
0.1581718 • 1.4317864
0.0899614 0.2666685
0.0380693 2.372É091
0.0159924 0.216Ô393
0.0280793 0.2532711
0.0579283 0.7273Í51
0.0577321 2.146938.1

MM «M« MM MM MM MM MM M.* wM MM MM MM MM MM M*. M.« MM MM MM Mm M.» MM MM MM MM MM MM MM MM MM MM MM Mm MM MM MM MM MM Mm MM MM MM MM ZZ MM MM MM MM MM MM MM MM MM MM MM M.. «M« MM MM MM MM MM

R-squared <s
> CO
 

cn
 

-b
- GO H* Mean oF dependent var -0.601630Ad j usted R-squared 0.847389 S.D. oF depencient var 0.158449

S.E. oF regression 0.061899 Sum oF squared resid 0.559392
Durb 
Log

in-Watson stat
1 t l<el i hood

1.880411
214.0585

F-statistic 122.3639



TABELA A-S,111
REGRESSÃO 10l DO PREÇO DO SUPERMERCADO DO QUEIJO -- (Método: Cochr^-OrcuttL

TABELA A^S.llZ
REGRESSÃO 11 DQ PREÇO DQ SUPERMERCADO DO QUEIJO- (Método: Cochr^-O^CUttL

CORC // t Var iabl

O T T Ç‘



TABELA A"^1L3
W3 1x3 O^Sy.£çcw^

i?

TABELA A"S,114
REGRESSÃO 1 DO PREÇO DO VAREJO DA LINGUIÇA (Método} Cochrang-Gtcuttl



REGRESSÃO 2 DO PREÇO DO VAREJO DA LINGÜIÇA (Método: Cochrano^Orcutt).
TABELA A^US 76

SMPL 2 - 155
GORO // Dependent Variable is PVL 
154 O b s ervat i on s 
rho - «837386
zz zz zz zz x: zz zz zz zz zz zz zz zz zz zz zz x: zzzz zz zz zz zz x: ::z zz zz zz zz zz zz zz zz zz zz :x x: zz x: zz x: zz zz zz zz zz zz zz :x zz x: zz zz zz zz zz zz zz zz zz zz zz zz zz :x x: zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz x: zz x: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz x: zz zz zz :x x: zz zz x: x: zz zz zz zz zz :x zz zz zz zz zz zz zz :x :x x: zz zz zz zz zz x: zz x: zz zz zz x: x: zz zz zz zz zz zz zz

PA 0.2917527
RS -0.1202521

RS4 -0.0401737
DCO 2.996D-05
DLI -0.0017656
DMU -0.0200833
C 0.5176197

0.1371566
0.0818842
0.1082195
0.0089268 
0.0057085 
0.0208451 
0.0164003

2.1271502
-1.4685628
-0.3712237
0.0033565

-0.3092995
—0.9634573
31.561572

zz zz zz :x zz zz zz zz zz zz zz zz zz zz zz zz zz zz x: zz zz zz x: zz zz zz zz x: zz :x zz x: zz zz zz zz zz zz x: zz zz x: zz x: x: zz zz x: zz zz zz zz zz zz zz zz zz zz x: x: zz zz zz zz zz zz x: x:

R-squared 0.761304 M e a n o F d & p e n d o n t var 0.4365S2
A d J u st s d R - s q u a r e d 0.751561 S«D.. o F d e p g? n d e n t var 0.046834
S „ E „ o F r e g r e s s i o n 0.023344 S u m o F s q u a r e (d r e s i d 0.080104
D u r b i n - W a t s o n s t a t 1.631491 F-st at i st i c. 78.. 14108
Log 1ike1ihood 363.7099
zz x: zz zz x: zz zz zz zz x: zz zz zz :z: zz zz zz x: zz zz zz zz x: zz zz zz zz x: zz x: zz x: zz zz x: zz :x zz x: zz zz zz x: x: x: zz zz zz zz x: zz zz :x zz :x zz zz zz zz zz zz zz zz zz zz zz x: zz

TABELA A-5,116,
REGRESSÃO 3 DO PREÇO' DO VAREJO DA LINGUIÇA (Método: Cochrane-Orcuttl

SMPL 2 - ' 155
C 0 R C / / D e p e n d e n t 0 a r i a b 1 e 
154 Observations 
rho = «85957

is PML

COEFFICIENT STANDARD ERROR T-STATISTIC
zz x: x: zz zz zz hr zz zz zz zz x: x: zz zz zz zz zz zz zz zz zz zz :z: x: zz*zz x: zz zz x: zz zz zz :z: zz zz :x zz zz x: :x zz zz zz x: x: zz zz zz zz x:<z: zz x: zz zz zz zz zz x: zz x: zz zz x: zz zz

PA 0.2793844 0.1381502 2.0223238
RS -0.1283854 0.0809059 -1.5868484

RS4 -0.0290978 0.1077756 -0.2699850
DCO -0.0001039 0.0088181 -0.0117859
C 0.5060557 0.0168064 30.110945

zz x: zz x: zz zz zz x: zz zz zz zz zz x: zz zz zz :x x: x: zz zz zz zz zz zz zz zz x: zz zz :x zz zz x: zz zz zz x: ::z zz x: zz zz zz x: zz zz zz zz :x zz zz zz zz x: x: zz zz zz zz :x x: zz zz zz zz zz

R-squared 0.759901 M ean o F d ep ond en t var 0.43 6582
A d j u s t e d R - s q u ar e d 0.753456 S.D. oF dependent var 0.046834
S.E« of regressi on 0.023254 Sum of squared resid 0.08O575
D u r b i n - W a t s o n s t a t 1.6408O9 ' F-st at i st i c. 117.8944
Log 1i k elihood 363«2586
x: zz zz zz ::z x: zz zz zz :x zz zz zz :x zz zz zz zz zz zz zz zz zz x: x: zz zz zz zz zz zz zz :x zz zz zz zz zz x: zz x: :x zz zz zz zz zz zz x: x: zz zz x: zz zz zz zz zz zz zz x: zz zz x: zz zz:::: zz
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TABELA

REGRESSÃO 4 DO PREÇO DO VAREJO DA LINGUIÇA - (MétodorÇochrane-Orcuttl

SMPL 2-155
CORC // Dependent Variab1e is PUL 
154 Observations 
rho - .841761
........ .. •" ............ — —• — — — —............ •••• .........  *,w •••• •••• •••• •••• •••< •••• —.... w.......... —.«................ .d..... :.w :::: dd dd dd dd dt: dd dd dd d- :t: dd dd dd dd dd dd dd dd ::d :d: dd d:::::: dd dd

coe:FF1CIENT STANDARD ERR OR T-STATISTIC
u:: dd dd dddd :d: dd:::: dd ~idd dd dt dddd :t:dd dd nr: dddddd dd d::::::::::dddd dd :d:dd dd d:: :n:dd dd dd dd :d: dd dd dd dd dd dd dd dd dd dd .“d: dd dd dd dd dd dd dd dd dd dd dd dd d:: dd :d:

PA 0. 2S0OS09 V’7 n .í. \.} / 589 2.0630764
RS -0. 1O07537 0 ,, 0879022 ■■■ 1 »14 6 2 0 2 2

RS4 '”■^0 .. â s; nr o Z 0.1072605 -0.. 5Í5O209
WV2 ■ “0. 176'0076 0.0830 í ?? -2.1200641
D CO -0. 0 010 8 5 6 0.0088739 -0.1223357
1.7 i„. J. -0. 0OÍ224S 0.0056 *“) c? -O.2174018
DMU - 0,. 0208298 0.02O6 c> L4 à. -1.0067311

D F; R 01.) ~ 0 . 0106256 ' y u V '() 7 \.j ac 4 b — 1 . 10 4 014 6
C 0. 5 4 ü / S ? ? 0.O169 /■ n s..* V -.J \ j /

............:d: dd dd ........ •••• -................. ’••• ......... -J dd •::: ::::ddd::::::dddddddd dd :::: dd dd dd dd :d: :d: dd dd dd dd dd dd :'.d ::d dd dd dd dd dd dd:::: dd dd dd dd

R -sei ij5r ed O.. 77081 4 Me^n o ■F d e p endent var 0.436582
A d j u s t e d R - s q uar ed O.. 75817 A c? rtCa •...* ti u.‘ n ■f dep endent var 0 .-046334

11 4... tf 4 1 t»« 1 ...* i on O.. O2303 1 8 U !B □ P s q i.i ared resid 0.076912
D u r b i n - W a t s o n L a C 1„62529 •1 -'7 i st i c 60*95940
Lag 1i k eli hood 366„S40 p.. •S.J
dddd dddd :d: dd::::::::dddddddd dd :::: dd dddd:d; dd dd dd d:: dddd:::: :d: :d:dddd :d::::: dd dd dd dd dd :d: idi 'd' 2':.......... dd dd dd dd dd dd dd *.d: dd dd dd dd d:...... ................................. dd

TABELA A-^,.118
REGRESSÃO. S DO PREÇO DQ VAREJO DA LLNGÜTÇA (Método: CQçb^ae-OrcuttL

SMPL 2-155
CORC // Dependent Variable is PUL 
154 Observar ions .
rho ~ ..832877

dd *t“ dd d** d*: dd dd dd dd dd dd dd dd dd dd dd •••• -....... .. dd d:: dd dd:::: :d: dd dd dd ;d: dd dd dd :d: dd ::d dd dd dd dd dd dd :d: dd dd dd dd ‘d: dd dd dd dd :t: dd dd dd dd dd dd dd dd dd dd dd dd dd

COEFFICIENT STANDAR D ER ROR T-STATISTIC

PAI 0. Z .<1 O O O Q 0.1039 9 0 9 4.122655?
R S — 0 „ 1541249 0.O77 P / / cí -1.9790599

P 5^ 4 -0 0659275 0.1026025 -0.6425528
WV2 -0» 1646O50 0 u 0 8 00611 -2.0559913
DCO “0 .. 0018534 0.008 /i '•) -y t:r -0.2199221
D LI ""O . rô ÍA 9 P P z). '•< 0.0054332 -0.5322244
Di'4'J 0 „ ©136J65 0.019 6 a 31 — O . 6916 0 81

• C 0. 5478613 O’. 0159327 34.385970

R-squared 0.786653 Mear» o-P depene! ent var 0.4?..532
A d J u s t e d R - s q u a r e d 0.776424 •L? o 0 t» o -F d e p e n d ent var 0.O46834
8 . Eo -F r e g i" e s s i o n 0.022145 8 u m o •F squarecl resid 0.O71597
D u r b i n - W a t s o n s t a t 1.632303 F - s t a t i st i c: 76.90442
Log ]i k e1i hood ,. .. r:. , 

s..’ Z ú.. m v..1 ‘i \.Z
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TABELA Assais

REGRESSÃO 6 DO PREÇO DQ VAREJO DA LINGULÇA - (Método: ÇQçhr^ne.-QrçuttL
^SMPL 2 - 155
CORK // Dcpendent Variable is PVL 
154 Observations 
rho ~ .840063
:z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz:::: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: :z: :z: zz

T-STATI STIC

zz .z: zz zz

COEFFICIENT STANDARD ERROR
zz zz zz zz zz zz zz zz zz :z::::: zz zz zz zz zz z: zz zz zz zz zz zz zz :z: :z: zz zz :z: zz :z: zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz ....z... i...     -.....................

PAI 0.4488960 0.1087780 . 4.1267173
RS -0.1123379 0.0S42O54 -1.334093?

RS4 -0.0741019 0.103G026 -0.7194176
UJV2 -0.1587567 0.0798790 ■••■1.9874651
D 80 -O„0032133 0.0084673 — 0 .3794920
DLI . -0.0029264 0.0054178 -••0.5401513
D MU -■0.0132552 0.0198397 -0.6681166

DPR OD -0.0113037 0.0092302 -1.2251861
8 ©„5221584 0.O161979 32.236213

zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: :z: zz zz zz zz zz zz :z; zz zz zz zz :z: :z: zz zz zz zz zz :z: zz zz zz zz zz zz zz z:t zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

R-sguared 0.788852 Mean oF dcp Endent var ©.43 6582
A d J i.i s t e d R -• s q uar ed 0.777203 3. D. oF dep endent var 0.046834
S.E. o -F. r e g r e s % i -on ,0.022106 8 uni c;F squa red r es i d 0.O 7 0 S -J 9
D lí r b : n -1 y. o n s t a t ío

 

... 
CO

 
<1c 1- - s t a t i s t i c 67.7 1542

L o g 1 i k e 1 i h o o d 373.1526
zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz ZZ zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz z.z zz zz zz :z: zz zz zz zz zz zz zz zz :zi zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz :z: zr. zz

TABELA A-5.12.0.
REGRESSÃO 7 DO PREÇO DO VAREJO DA LINGÜI.ÇA - (Método:Ccchrane-Orcutt)

SríPL 2 — 155
CORC // Dependent Variable is PVL 
154 Observations 
rho - .0409351

zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz ™ zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

PVLi 0.7784780 0.0537189 14.491689
PA 0.2155773 0.0634075 3.3998697
RS —0.0 55 3 3 3 4 0.0442810 -1.2495955
RS4 0.0154348 0.0566088 0.2726568
WV2 -0.1182449 0.0738267 -1.6016563
DCO ■■••0.0015207 0.0077320 -0.1966744
DLI -0.0111378 0.0051544 -2.1608417
DMU ‘ 0.0017779 0.0105713 0.1681803
C 0.1258374 0.0521262 2.4140940

R-sq tiar ed
Adjusted R-squared 
S.E. of regression 
D u r b i n - W a t s o n s t a t 
Log 1 i k eli hood

0.788158
0.776471
0.022142
1.763579
372.8999

Mean o-F dependEnt var 
S. D. o f d e p e n d E n t v a r 
S u m o f s q li a r e d r e s i d 
F -st at i st i c

0.436582 
0.046834 
0.071092 
67 „ 43420

zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz



TABELA A-5.120
REGRESSÃO 8 DO PREÇO DO VAREJO DA LI.N.GÜIÇA - (Método:; Cochrane-Orcutt)'

SMPL. 2 - 155
CORC // Dependent Variable is LPVL 
154 Observations 
rho = .839016

COEFFICIENT STANDARD ERROR T-STATISTIC
LPA 
LRS 
LRS4 
LWV2
DCO 
DLI 
DMU
C

i 
!

i i 
i i 
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i ®<S
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 p
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i 
i

i 
i

i 
i

I O
SS

íO
S-

OS
»®

 1 
1 <
S'
<S
>®
<S
'<
S'
<S
>f
-K

® 
i 

i 
to
 cn

 w-
 p
j 
to
 co
 

i

1 
CO
 -t
> 

to
 £
0 h
* 0
3 t
n 

i

1 O
s 
® 

03
 Os

 X
Í 
PO
 O
s 
!

1 
03
 -t
- 1-
s 
PO
 P
O í
-s
 Os
 Os
 
!

i 
cn
 to
 t
o 
s 

pj
 os
 
i

i x
i 
os
 «
■ 
xi
 cn

 c
o 
cn
 i 

I 
t i !

1 
1

I 
1

• 7.0755084
-0.4604480
1.2952733
0.3668397
0.3567062

-0.2629374
-0.8218606
-2.6370134

R-squared
Adjusted R-squared
S.E. o-F regression
Durbin-Watson stat
Log likelihood

1!il 
--0 G> UO CO sO

II 
CS 03 

«T 03 CO
li 

04 UO 
<S> X)

li 
CO Os ® K X-

1! SC3-O 04 
"

li 
IX M3 

<S> ix Ix
li 

« 
■ 

> 
■ wí 

1! ®
 ®

 ®
 -H Cl

IIIIII li li li

Mean o-F depend
S.D. o-F depend 
Sun) o-F squared 
F-stat ist ic

ent var -0.834574
ent var 0.108616
resid 0.535194

49.48631

TABELA A^IM
REGRESSÃO 9. DO PREÇO DO VAREJO DA LINGUIÇA (Método:: Cochrane-Orcutt).

SMPL 2 - 155
CORC // Dependent Uariable is LPVL 
154 Observations 
rho = .851371

COEFFICIENT STANDARD ERROR T-STATISTIC
’ LPA 
LRS 
LRS4 
LWV2 
DCO 
C

0.3213313
-0.0833609 
0.1164567 
0.0105615 
0.0077187

-0.1249482

0.0454436
0.1447040
0.0808939
0.0333814
0.0229074
0.0347218

7.0709976
-0.5760785
1.4396223
0.3163878
0.3369545
—3.5985483

R-squared
Adjusted R-squared
S.E. o-F regression
Durbin-Watson stat
Log 1 i keli hood

0.702146
0.692083
0.060271 
1.727933

■ 217.1138

Mean o-F dependent var -0.
S.D. o-F dependent var 0.
Sun) o-F squared resid 0.
F-st at i st i c 69

834574
108616 
537631 
.77743
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TABELA A.5.123

REGRESSÃO IODO PREÇO DO VAREJQ DA LINGÜIÇA (Método: Çoçh.W.e-Qrcutt}

SMPL 2 - 155
CORO // Dependent Dariab1e is LPOL 
15 4 O b s e r v a t i o n s 
rho = .852798
zz zz ss zz zz nz zz ::::zz zz zz:::: zz zz zz :z: zz :z: tz: :z: zz:::: zz:::::::: :z::::: zz zz zzzz zz:::::::: zz zzzz 2::::::zz zz zzzz::::zz :::: zz :z: zz:::: zz:z;zz zz zz zz zz zzzz zz zz zz x::z::z:

COEFFICIENT STANDARD. ERROR T-STATISTIC
zzzz zz zz z:: zz zz zz:::::::: zz zz zz zz zz z~:::: zz t- zz zz zzzz zz zz :z: zz zz.:zzz zz ::zzz zz:::: :z; zz:z:zz zz zz zz 2:: zz zz :z: zzzzzz zz :z:zz zz zz :z: zz zz 2:::::::::: :z: zz zz zz::::

2::zz zz z:: zz rz:zz :z: z:: 3:: 2:::::::z; 2:: 2::zz 22 zz:::::::: 12: 2:: zz zzzzzz zzzzzzzz zz zz:z:zzzzzz zz zzzz:::: :::::::::::::::::z: rz::z:zz::::zz :::: :zzzz:::: zz zz z:: zz 2::::::::::::::zz zzzz

LPA 0.3183208 0.0459828 6.9226092
LRS 0.022O273 0.1599299 0.1377309
LRS4 0.O939919 0.0825793 1.1382016
LWV2 '0.0109496 0.0335075 0.3267795
DOO 0.OO41057 0.0231699 0.1772008

. DLI -.0.0032845 0.0147200 -0.2231338
DMU -0.0430703 0.0549926 -0.7832013 .

DPROD -0.0332190 0.0252539 -1.3154003
C -0.0755341 0.0357316 -2.1139321

zz zz :z: zz zz zz zz zz zz zz zz zz zz ::z zz zz zz zz :z: zz z:: zz zz zz zz zz zz zz zz zz :z: zz zz zz zz zz :z:zz zz zz zz zz zz zz zz zz zz zz zz :z: ZZ ZZ :z: zz zz zz zz zz zz zz :z: zz zz zz :z: :z: zz zz

R-squared O.70Ó975 Mean o-F depenei ent var -0.834574
A d J i_i s t e d R - s q u a r 0 d 0.690808 S.D. oF depend ent var 0.108616
S,.E.. o-f regress i on 0.0 6 0 3 9 6 S 1.1 rn 0 F s q 1.1 a r e d r c s i d 0.52 B914
Durbin~Watson stat 1.736423 F-stat i st i c 43.7297ó
Los 1i keli hood 218.3724

TABELA A-5,124
REGRESSÃO 11 DQ PREÇO DO VAREJO DA LWÜIÇA - Qtétodç: ÇQçb^^QrçuttL

SMPL. 2 - 155
CORO // Dependent Mariable i.s LPUL 
154 Observai: i ons 
rho - 883352
:::: :z: :::: zz 2:: :z: z:::::::::: zz:z: zz zz zzzz zz zz zz zz zz zz zz zz::::zz :z: zz zz zz zz:::: zz zz zz :z: rz: :z: :z::::: z:: :z:zz z:; zzzz zzzz zz zz:::::::: zz zz z:: :z: zz zz :::: zz zz zz :z: zz zz zz

tOEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz ::z zz zz zz zz :z: zz zz ::z zz :z: zz zz zz zz zz zz zz zz ::z zz zz zz zz zz —: x: zz zz zz zz zz zz zz zz zz zz zz z:: zz zz zz zz :z:’zz zz zz zz zz :z: zz zz zz zz z:: zz zz :z: :z: zz zz zz z::::::

zz zz zz zz zz :z: zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: zz ::z zz zz zz zz zz zz zz zz zz zz zz zz :::: zz zz zz zz :z: zz zz zz :z: zz zz zz zz zz :z: zz zz

LPA1
LRS
LRS4
LU 92
D CO
D LI
DMU
C

0.4317719
-0.1662545 
0.0328289
-0.0132884
-0.0027225
-00Q76295 
-O.0120587 
•■■•0.070O643'

0.0398325 10.839698rc
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C
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v, 

C
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C

O
 

C
O

 
C

d
 

C
O

 

&

O.0712256 0.4609139
0.0284404 . -0.4672380
0.0195072 -0.1395643
0.0125913 -0.6059308
0.0498968 -0.2416727

bO
 

b i 
03

 
C

G
 

Ü
G

 
cs> 
C

Gsi

sG
 

03
 

C
O

 
C

G
 

S
 

S-

zz zz zz :z: zz zz zz :z: zz zz zz zz zz :::: zz zz zz :zt zz zz zz :z: zz zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :z: :z: zz zz zz zz zz zz zz zz zz zz zz :z: zz ZZ zzzzzz

R-sq uared ,0.778767 Mean oF dependen.t var -0. 83 4574
A d J u s t e d R - s quared 0.768160 S.D. 0 F de p e ndent var 0. 10 8616
S.E. oF. regr

CG
 

c?. 

Cd 
IO

 
O

 

OC
 

G
 

G
 

G
 

O ■ Sum cF squared resid 0. 9327
Dor b i n-wat: so
Log 1 i k eli ho

n stat 1.7 8 719 7
0 d 24O.0128

F -• stat: í s t i >::: 7 3 „ 4 ... 985
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TABELA A-5,125.

$EWSSAO 12. DO P^EÇO DO VAREJO DA UNGÜIÇA - CMétQdo: Coçhran.e-Orcuttl

SMPL 2 - 155
CORO // Dependent Variable is LPVL 
154 Observaiions 
rho - .896283

COEFFICIENT STANDARD ERROR T-STATISTIC
22 22 22 22 22 22 22 22 22 22 22 22 22 22 22

LPAi 0.4382553 0.0399015 10.732800
LRS ■ -0.O 86 44 30 0„14 27747 ■ - 0 „6 05 4 5 05
LRS 4 0.0188025 0.0717103 0.2622008'
LWV2 -010144043 0.0283102 -0.5088023
DCO • -0.00&V8/2 0.0195434 -0.3114710
D LI -0.0072032 O.0125201 -0.5753304
DMU -0.0100375 0.0502713 -0.1996664

DPROD - “0.0301261 0.0220115 -1.3686521
C -0.0622885 0.0413814 -1.5052278

22:::: 22 22 22 22 22 2;: 22 22 22 22 22 22 :::: —:::::::::::::::: ~ - ::::::::——:::: — - ::::.:::::::-■ :::: ... =. ;;;.................... ........................ ........... ..............

R-squared 0.781570 Mean oF dependent var -0.334574
A d j i..t s t e d R s q u a ® d 0 « 769519 3 D .. □ F d ep en d en t var 0.108616
S.L. oF regress !°n 0.052145 Saro oF squared resid 0.394268
Durb;n-Watsen s 1‘ & t 1.790623 F s t a t i s t i c 64 „ fí 5 3 A 2
Log 1 i k el i heod 240 ,,9946
22 22 22 22 22 22 22 12: 22 22 22 22 22 22 22 :::::::::::: :::: n::nn:::::::::::: :::::::::::: d:::::::::::::: r:::::::::::::::::: tj: :::: :::: :::: :::::::: u:: ::::::::::::::::

TABELA A-5,126
REGRESSÃO 13 DO PREÇO DO VAREJO DA LINGÜIÇA ~ (Método; Cochrane-Orcutt)

SMPL 2 - 155
CORC // Dependent Var i ab 1 e is -LPVL
154 Observaiions
r h o - . 15 4 4 O 2 
.... -- .... .... w- -J..... =u 2- 2- 2:: 2^ 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 ítJ 22 22 22 22 22 22 :2Í 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 2JJ 22 22 22

COEFFICIENT . STANDARD ERROR T--ST ATI STIC
22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 '

LPVLi O.7274880
’ EPA 0.0944661
LRS -0.1155187
LRS 4 -0.0008748
LWV2 -0.0374078
DCO -0.0014902
DLI -0.0235960
D MU -0.0018128
C -0.1352535

0.0573125 
0.0287406 
0.0835831
0.0441416
0.0309189 
0.0195528
0.0130671
0.0257404
0.0966174

12.693355
3-. 2868499
-1.3820816
-0.0198187
-1.2098701
-0.0762145
-1.8057647
-0.0704251
-1.3998872

22 22 22 22 22 22 22 22 22 22 “7 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 :2J 22 22 22 22 22 22 ~~ —. 22 2» 22 22 22 22

R-squared
A d ..j u s t e d R - s q u a r e d 
S. E« o f r e g r e s s i o n 
D u r b i n - W a t s o n s t a t
Log 1i keli hood

0.773275 
0.760766 
0.053126 
1.937943
238.1245

Mean of dependent var 
S. D „ cs F c! e p e n d e n t v a r 
Sum oF squared resid 
F-stat i st i c

-0.834574 
0.108 616 
0.409241 
61.81763



' _/WõUsnie
yj 8z

TABELA A-5.127 .
P.EGRESSAO 14 DO PREÇO DO VAREJO DA LINGUIÇA - (MqLqcIq• Cççhyan.Q-rOrçut.çL.

'SMPL 2 - 155
C O R C / / D s p e n d & n t V a r i a b 1 e i s L P V L. 
154 Observations 
rho - .15'3743
zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz x: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz xt zz zz zz zz zz zz zz zz zz zz x: zz zz zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
ZZ ZZ ZZ ZZ ZZ ZZ ZZ zz x: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz x: zz :z: zz zz zz zz zz zz zz zz zz zz zz zz x: zz zz zz zz zz zz ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ ZZ zz zz zz zz zz

LPVL1 0.7279711 0.0575611 . 12.646931
LPA 0.0949757 0.0295016 3.2193458
LRS -0.1178467 0.0883178 -1.3343478
LRS4 -0.0004478 0.0445019 -0.0100628
LWV2 -0.0378506 0.0314044 -1.2052657
D CO -0.0009498 0.0205700 -0.0461765
DLI -0.0234981 0.0131841 -1.7823042
D MU -0.0017653 0.0258184 -0.0693741

DPROD 0.0010649 0.0119761 0.0889203
C -0.1355108 . 0.0971185 -1.3953138

zz zz :x :x x: zz zz zz zz zz zz zz zz zz zz zz zz x: zz zz :x x: zz zz zz zz zz :x zz zz zz zz zz zz ::z zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz x: zz zz zz zz :z: :x zz x: zz zz zz zz zz zz zz

R-squared 0.773287 Me an □f depen de i í t var - 0.8 3 4 5 74
Adjusted R-squared 0.759117 8.D. o-F dependent var 0.108616
S. E. c:< f r e g r e s s i o rs 0.053309 Sum o£ squared r e s i d 0.4 0 7 2 2 0
D u r b i n - W a t s 0 rí s t a t 1.937556 F-stat i st i c 54.57368
Log 1i k eli hood 238.1285
zz zz zz zz zz 22 zz zz zz zz zz:rz zz zz zz 22 zz zz x: zz zz zz zz zz z:: x: x: x: zz zz zz xz xz zz zz zz zz zz zz zz zz to: zz :x x: zz zz zz zz zz x: xz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz

TABELA A-S,128
REGRESSÃO 1 DO PREÇO DO SUPERMERCADO DA LINGUIÇA (MêMo; CQcbr^TOrcuttL

SMPL 2 - 155
CORC // Dependent Variable is PSJL 
154 Observations 
rho - .752402
zz zz zz zz zz zz zz zz zz x: zz zz zz zz zz x: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :x zz zz zz zá zz :x zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz :x zz zz

COEFFICIENT STANDARD ERROR T-STATISTIC
zz zz zz zz zz zz zz zz zz zz zz zz :z: :x zz zz zz zz zz :z: zz zz zz zz zz zz zz zz zz zz zz zz :z: zz x: zz :z: zz: zz zz zz zz zz zz zz zz zz :x x: zz zz zz zz zz zz zz z:: :z: zz zz zz zz zz zz zz zz zz zz

PA 0.3761269 0.1770139 2.1248443
RS -0.1217566 0.1068916 -1.1390661

RS4 0.0*365335 0.1421767 0.2569583
WU2 -0.1329664 0.1191614 -1.1158509
DCO -0.0003453 0.0126730, -0.0272490
DLI -0.0052314 0.0080813 -0.6473408
DMU -0.02775 5 7 0.026140 8 -1.0617768
C 0.5226205 0.0259980 20.102371

zz zz zz zz zz zz zz ::z zz zz zz zz zz :z: zz zz ™ zz zz zz zz zz zz :z: :x zz zz :z: zz :x zz zz ::z zz :z: zz zz zz :x zz zz zh zz zz zz zz zz zz zz zz zz zz :x :x zz zz zz zz zz zz zz zz zz zz ::z :x ™ zz

R-squar«?d 0.698 6 69 M e a n 0 f d ep o n d en t va r 0.45 0 3 8 5
Adjusted R-squared 0.684222 S.D. of dependent var 0.057449
S.E. oF regression 0.03 2 2 8' 3 S u líi 0 i? s q u a r e d resid 0.152161
D u r b i n - W a t s 0 rí s t a t 1.933265 F-statistic 48.35959
Log 1 i k e1 i hood 314.3057
zz zz zz zz zz x:zz zz zz :z: zz zz x: zz zz zz zz zz zz zz zz zz zz zz zz zz zz zz x: x: :z: zz zz zz zz zz zz zz zz zz x: x: zz zz zz zz zz zz zz :x zz zz :z: zz zz zz zz zz zz zz :x zz zz zz zz zz zz
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TABEIA A-5,129

REGRESSÃO 2 DO PREÇO DO SUPERMERCADO DA LINGUIÇA - (Método: Cochrímg-Qrcuttl

SMPL 2 - 155
CORC // Dependent Variab1e is PSL 
154 Observations 
rho == .756063
su ~~ xxxx nu nu xx xx ~~ nr. nu 22 ux nu :n: nr. nr:::: un nr. ::n r:: nr nr :n: u:: nu nr :x :n: nu xx nu r.n ::x n:: u:: nu nu :un:n: nu ::n ::r un nu nu nu :tu :u: rr: nr nr nu nu :ru nu u:: n:: r:: nu ::n nu nu

COEFFICIENT STANDARD ERROR T-STATISTIC
“= =: == “ := ” “ == — “ :::: — ~ ~ “:::: “ “— =:: — ““““—— == “ ” “ ” " ~““ — — —— — —

PA
RS

RS4
D CO
DLI
DMU
C

0.
-0.
0'.

-0.
“0.
”0.
0.

3880132 
1044703 
0424605 
0004673 
0055386 
0270O00 
4805827

0.1774603 - 2.1864789
O.1063799 -0.9820488
0.. 1426 087 0.2977411
0.012 6 6 79 "0.. 036 8861
0.00 8 0 7 Ç) '■? —0.6 8 6 36 86
0„02 6 2 775 -1.0 2 74 94 3
0 .. 0242003 19.. 858534

:::: nu ux xx uu sx nr nu nn xx nu xx :u: ::n xx xx n:::::: ::n nx nu xx ux xx r.r :x nu nu nu n:: un nx xx xx xx xs: xx x:: xx nu ::x xx :r.: uu ux xx xx xx xx nu nu xx nu xx xx xx xx ::x n:: nu un ux :u1 xx xx m xx

R-squared 0.696122 Mean oi' dependcent var 0 .450385
Adjusted R-squared 0.683718 S. D „ a F d e p e n d e n t v a r 0 „05744í>
S . E .. o F !'• e g r e s s i 0 n 0.0 3 2 3 0 9 Sum o-F sq 1.1 are:d resid 0 . 153447
D u r b i n - W a t s 0 n s t a t
Log 1 i k e ’1 i hood

1.933412
313.. 6575

F-statistic 56.12433
xx xx xx nu uu rm :n: nn xx n:: nn nu xn ::n :u: ur nu nu xx xx xx nu un xx nn :x xx n:: nu:::: :u: xx:::: xx xx xx xx :n: xx uu xx xx xx xx n:: xx xx xx n:: nu xx nx :n: :un xx nu uu ::n nn n:: xx nu nu nu:::: xx nn nu

TABELA A-5t130
REGRESSÃO 3 DO'PREÇO DO SUPERMERCADO DA LINGUIÇA (Método: Cochrane-Orcutt}

SMPL 2 - 155
CORC // Dependent Variable is PSL
154 O bs erva t i o n s 
rho = .78488
Uu nu nu u:: nu nr un nu xx :x: nu nunu nu:::: nu nr nr. nu nu xx nu nu uu ::u xx m m nu m m nu nu nu nu uu m — nr nu m nr nn m nr m nu m xx :n: nu nu nu nu m :xz nr ur nn m nu nu m n::

COEFFICIENT STANDARD ERROR T-STATISTIC
ux nr nr nr un urun nu nu:u; nu xx xx x:: nu un ::u uu nr nr ::x nu xx xx xx nu xx nr uu xx nu un nu xx :ru tu: nu xx :x: m nr n:: nu ru: :ru nuxx uu nr xx nu nr xx x:: nr ux m xx nu nu nu xx :r: nr xxxx nu ux

PA 0.3642856 0.1817308 2.0045344 '
RS -0.1401255 0.1000310 -1.4008203

RS4 0.0809624 0.1383568 0.5851706
DCO -0.0011299 0.0125332 “0.0901490
C 0.4764295 0.. 0232487 20.492773

nn nu nu xx xx xx ru: nn xx nu ::u tu: :n: nu xx un m xx xx nu nu nn xx nr nu nu xx m ir: nr nu xx xx nu nu xx xx nu ux nu xx rn nu nu nu x:: n:: xx ux xx xx xx xx xx nu xxxu xx nu x:: xx ::x nu uu xx

R-squared 0.693177 Mean o-F depend ent var 0.450385
Adjusted R-squared 0.684940 S.D. o-F depend en t var 0.0 5 74 4 9
S. E. 0 F r e? g r e s s i 0 n 0.032246 Sum o-F squared resid 0.154934
D u r b i n - W a t s 0 n s t a t 
Log 1i k eli hood

1.939270
312.9149

F-st ati sti c 84.15549
xx nr nu nu xx nu nn xx nu nu xx nu xx uu nu :x: xx :u: nn nn un xx xx nn nn xx xx xx nn n:: nn nu nu un nu ux xx nn xx nn xx ~ xx un nu nu ux xx xx nr xx ux nr un m m m ux m nr nu m nu m :x: m
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REGRESSÃO 4 DO PREÇO DO SUPERMERCADO DA LINGUIÇA - CMctodQ; Cochrang-Qrcuttl
tabela

TABELA A~5.13 Z
REGRESSÃO S DO PREÇO DO SUPERMERCADO DA LINGUIÇA (MêtQ^Q: CQçhrpps-Orcuttl.



85
TABELA A-S,133

REGRESSÃO á DO PREÇO DQ SUPEP^ERÇAPO DA LINGUIÇA - (Método: Çoçhrane-Orçuttl

SMFL 2 - 155
CORC 77 Deper.dent Variable is PSL. 
154 Observai i ans 
rho - .740965
:::: :::: :u::::: nr nu :::::::::::::::::::: nu nr:::: nu :::: nu ::n nu:::::::: tu: nu x: tu: u:t nu nn uu uu uu nr. r.:: nu ::r. nr nr.:::: nr. nr. r.u r.r. r.u ;n: n:: un ::u nr n:: nr nu nr nr m nr:::: nr:::: nr nu :r.: nu nu nu::::

COEFFICIENT STANDARD ERROR T-STATI STIC
nu :r: un :::: :::: ,u: :n: nu nu ru: un :u: nu nu uu:::: uu tu: tu: nr r.n nr:::: nu :::::::: uu :::: :::: u:::::: un n:: nr nu:::: un r:::::: ::u ::u:::::::: n:: nr: uu:::::n::::::::: uu:::::::: nr :::: nu uu tr: nr ::::::::

PAI , 0.5306518 0.1531170 3.4656632
RS -0.1360951 0.1102584 '-1.2343280

RS4 0.O209303 0.1385259 0.1510933
WU2 -■O. 1100635 0.1177305 -0.9348770
D CO ' -■Õ„ 0332077 0.0124978 ■•••0.2566586
DLI -0.0078994 0.0079826 -0.9895831
D MU ■■■•0.0202544 0.0253999 ■■■•0 „ 7974183

DF RO D ■■■■ 0 „ 0Ü29943 0.0123661 “0.2421788
C 0.5039471 O.0263987 19.039810

:::: nu n:: :::: :u::::::::::::::::: nr. u:: n:r:::: •::: :r: r:: :::::::::::::::: :u :::: nr.:::: nr n:: :u: m::::::::::::::::::::::::: ::u r:::::::::::::::::::::::::: uu nr nu:::::::: nr :n::::: nu nr:

R-s q u a r e d 0.71281 7 . Mean o-F dependent: var 0.450385
Ad J u sí t e d R -• sí q u a r sd y„69697 2 S.D» gF dependent var 0.057449
SE „ cf regressi cn 0.03162 5 S u m o 7 sí q a a r e d r e s i d 0. í 4 5 017
D ur b i n - W a t s c n s t ai 1.87480 0 F •■■■ si t a t i s t i c: 44.98807
L. g g 1 i i< e 1 i h o g d. 318.AOS
n:: .:n ..u uu nu uu::::u:::::: nr: nu nu :::::::: :u: :::::::::::::::: n:::::: uu ;:nnu un nu:::: :u::::: r:: nu ur ■::: ::u uu nu ::u nr uu nr nu :::: m:::: ::u nr ::u m nu nu uu uu nr:::: ur :::: :u::::: nr nr :::: nr

TABELA A”S,134
REGRESSÃO .7 DQ PREÇO DO SUPER^CADO DA LINGUIÇA- -- (Método( GQCl$W-O?WtL

SMPL 2 - 155
CÜRC // D epen d e nt Va r i ab1 e is PSL
154 Observationa
rho --=“.0171781

COEFFICIENT STANDARD ERROR T-STATÍSTIC

PSLí 0.7227407 0.0556208 12.994061
PA 0.2970595 0.0869667 3.4157851
RS --0.0343963 0.0589682 -0;5833033

RS4 0.0532264 0.075024© 0.7094580
WV2 “0.0389687 0.1023699 -0.3806653
DCO 0.0042218 0.0106140 0.3977578
DLI ~0.0168224 0.0071426 “2.3552072
DMU “0.0002010 0.0141775 -0.0141802
C 0.1011582 0.0660396 - 1.531780©

R-squared
A d ,j u s t e d R - s q u a r e d 
S. E. d F r e g r e s s i o n 
D u i- b i n •- W a t s o n s t a t 
Log 1 i l< el i hoad

0.718970
0.703465
0.031284 
,1.946190 
319.6764

Mean of dependent var 
3 „ D „ of dependent vai” 
Sum o-F squared resid 
F - s t a t i sí t i c

0.450385 
0.057449 
0.141909 
46.37000

rr nu uu nr uutru nu:u: nu nr uunu nr n:: nr nu nr nu nu nu nr nu m nu nu nu nu nu nu nu nr: un nunu nu m nu nr nu nr un nu :n: nu nu nu nu nu nu nu nu nu nu un nu nu nu nu nu nu un nu uu
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TABELA A-5.13 5.
REGRESSÃO 8 DO PREÇO DO SUPERMERCADO DA LINGUIÇA - (Método: Cochrane-Orcutt).

SMPL 2 - 155
CORC // Dependent Variable is LPSL 
154 Observaiions 
rho = .761502

COEFFICIENT STANDARD ERROR T-STATISTIC
LPA 0.2716517 0.0550158 4.9377052LRS -0.0859876 0.1784764 -0.4817869LRS4 0.1173069 0.0983279 1.1930179LWV2 0.0188117 0.0421103 0.4467232DCO 0.0036498 0.0297016 0.1228812DLI -0.0124192 0.0189364 -0.6558378
DMU -0.0507782 '0.0611206 -0.8307869C —0.1236406 0.0371948 -3.3241390

MM MM MM MM MM MM MM >M» MM MM MM MM MM MM MM MM ~ “ a:" ~ ~ ~ — — — — MM MM MM MM MM MM « MM MM Mm .M. MM MM MM MM MM MM ZZI ‘ M*. MM MM «M. MM MM MM MM MM MM MM MM MM MM MM «L MM MM MM MM

R-squared
Adjusted R-squared 
S.E. oF regression 
Durbin-Watson stat 
Log likelihood

0.667293
0.651341
0.075925
1.905456
182.6043

Mei-t.ii oP dependent var
S.D. oP dependent var
Sum oP squared resid
F-st ati st i c

-0.805791
0.128584
0.841635
41.83208

TABELA A-5.136
REGRESSÃO 9 DO PREÇO DO SUPERMERCADO DA LINGUIÇA - (Método: Cochrane-Orcutt)

SMPL 2 - 155
CORC // Dependent Uariable is LPSL 
154 Observations 
rho = .784182

COEFFICIENT STANDARD ERROR T-STATISTIC
' LPA 

LRS 
LRS4 
LWV2 
DCO 
c

0.2678441
-0.1255674
0.-1422245
0.0164271
0.0021660

-0.1627066£135 Zm ZZ? ‘.Z* -ZZ ZZ TZ7T.

0.0553252 4.8412714
0.1671650 -0.7511584
0.0960266 1.4810960
0.0419986 0.3911352
0.0293886 0.0737029
0.0358853 -4.5340753

R-squared
Adjusted R-squared
S.E. o-F regression 
Durbin-Watson stat 
Log likelihood

0.664920 
'0.653600
0.075679
1..906122
182.0570

Mean oF dependent var -0.805791
S.D. of dependent var 0.128584
Sum oí squared resid 0.847639
F-statiStic 58.73706
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TABELA. A^J37

REGRESSÃO 10. DO PREÇO DO SUPERMERCADO DA LIXGUI.ÇA t (Método: Cochrane-rOrcuttl

SMPL
CORO /, e n d s n t V a r i a b I e i s L P 8 L
154 Observai, i ons 
rho ™ .761502

COEFFICIENT STANDARD ERROR T-STATISTIC

LPA 0.2716517■ 0.0550158 4.9377052
LRS -••0.0359876 0.1784764 ••••0.4817869
LRS4 O.1173069 0.0983279 1 .1930179
LWM2 0.0183117 0.0421103 0.4467232
D CO O.003649S ■ 0.0297016 0.1228812
DLI ■ -0.012'4192 0.0189364 -■0.6558378
DHU “0.0507782 0.0611206 -•■O. 8307869
0 -0.1?:' 0.. 0371948 .... 3.324139©

A ti J u. s t e d R •••■ s q u ar ed 
S.E. oí regression 
Durbin-Watson stat 
Los Ii k eli hood

0.651341

1.905456
182.6043

Mean oF dependent: var 
S. D. of dependent var 
Sum of squared resid 
F-st at i st i c .

0.841635
41.83208

TABELA A^,138
BÊGRESSÃp 11 DO PREÇO DO SUPEP^EI^CADQ DA EWIíA Çççh^S^çuttL

SMPL 2 - 155
CORC // Dependent Variable is LPSL 

. 154 Observat ion-s 
• rho .763409

COEFFICIENT . STANDARD ERROR
:::::::: :::: :::::::::::: :::: 2;: u:; z.“ ::n t": u:: ru::::: n:: :::: ::.t n:: s:: :u: s:::::: :n: :::: :x: z:: :::: :x:::: “4 x:::::::::

LPA 0.2688380 0.0558043 4.8175133
LRS —0.. 0606265 0.1909869 “0.3174379
LRS 4 0.1136918 0.0993580 1 . 1442650
LUV2 0.0194496 0.0422930 0.4598777
D CO 0.0019742 0.0301208 0.0655418
DLI -0.0125022 0.0189973 -0.6581039
D MU -0.Õ508069 0.0 614 514 “0.8267813

DPROD -0.0109262 0.0304750 -0.3585310
• 0 -0.1195062 0.0373792 -3.1971318

:::: 22 ~ :::: ::u2::::::£•::::: ™ ;o.’ u:::::: i*:::::: 2:::::: ;::: ::h:::::::::::::::: 2:: — — :::: — —:::: =:- — :::::::::::::::::::: -2:::::::: tf:::: ::::

R-squarod 0.66 7 5 9 4 Moan of depond ent var -0.805791
A ti J u s t e ti R ■••• s q u a r e d 0.649254 S.D. o-F depend ent var 0.128584
S.E. o-f regression 0.076152 Som oF squarecí resid 0.840874
D e r b í n -■ W a i: s o 0 s t a t 1.903395 F - s t a t i s t i c: ,36.40166
L □ 9 I i k e 1 ; h 0 o d 182.6740
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TABELA. A-5.139

REGRESSÃO 12 DO PREÇO DQ SUPERMERCADO DA LINGUIÇA - (Método: Cochrane-Orcutt).

•SMPL 2 - 155
CORO 7/ Dependent Variab1e is LPSL
154 Ohservations 
rho - «8^7143

COEFFICIENT STANDARD ERROR T-STATISTIC

LPA1 0.337852O 0.0515465 7.5243104
L..RS ~0.1932282 0.1688859 -•1 . 1441346
LRS4 @..@511940 @@915229 0.. 5593577
LWV2 "0.0081612 0.0381067 -0.2141667
D CO -0.@055035 @.0268775 -•@..2064843
DLI ■ -•0.0152514 0.0171426 -0.8896790'
DMU -@.@237197 O.. @590575 -■@..4862997
C "0.@799252 @.0352759 -2.2657148

—:::::::: --:::::::::::: ::::— ::::::::;= =:; :x :x ::::x: x;x:x:---xx: :::: :x:x:::::::::x:::::::::::; — — — — —-f :::::::::::::::::::- :::::::: -- ::::

R-squarííd • 0.721551 ■ Mean o? dspend ent var -0.805791
A d J u s t e d R s q u a r e d @.,703201 3 .. D .. o r d e p e n d ent var 0.128584
S . E „ o f r eg s s s í o o @. .@69459 8 i.i ns o f s q u. a r e d resid 0.704381D ti r 5 > n -■ Ui a t s o n s t a t 1 ..919840 F-stat:stic 54.04759
Log likelihood 196.3124

TABELA A-5.140
REGRESSÃO 13 DO PREÇO DO SUPERMERCADO DA LINGUIÇA - (Método: CochraneTOrcuttl

SMPL 2 - 155
C 0 R C 
154 
r h o 
x: :x x: x:

7/ Dependent Uariable is LPSL
Observai i on s
= .301915

;x x: -- x: h:: x: x: x: t:::::: t:::::: x: x: x: x: t:: x: tx 2:: x: x::::::::: x:x::::: x::::: x: x: x::::: x: :x:::: :x x::::: x: :x :::::::: x::::: x: x: x: x::::::::: :.x x: x: x: x: xt x: x: x: x: :x

COEH-ICIENT STANDARD .ERROR ' T-STATISTIC
::::x: x: :::: x: x: x: x: x: x::::: x: x::::: ::r. :x x: x:-x:.x: :x :::::::: x: :x x: x: x: x- X::::: x: x: x: x: x: ss x: :x :::: x: :x :x :::::::: x: x: x: x: .x: x: x: x::::: x: x: x: :x :x x: x: x; x: x: x: x:

:::::::: ” 2::

LPAí 0.3856632 0.0437352 8.8181.483
• RS -0.3475309 0.2563468 -1.3557061
RS4 0.0079140 0.3173807 0.0249353
L..5V2 -0.0120912 @.@382953 --@.3157365
DCO -@.@@51930 @.@269955 -@.1925494
D LI -@..@150169 0.0172144 -0.8723457
DMU -0.0296564 ■ 0.0594887- -0.4985216

DPROD --0.0020547 0.0284859 -0.0721314
C 0.1711319 0.0521545 3.2812506

:::::::: — :::::::: ::::::: -- :::::::: :::::::::::: 2^ ==:::: “í :::::::: ~ — — “ — “ ““ ":::::::: — :::: — " " "" "

R"Sq ixared 0.722790 Mean of“ dependent var -0^805791
A d J u st: sei R-squareç! ' 0.707496 3. D.. q-F dependent var 0.128584
8.. E ct regressior; 0.069543 Siini o6 squared resid 0.701247
Duro in-Watsrín stat:- 1.919127 F-statistic 47.25362
Log 
“:::x::::::::

J: ii ii U Í! ii ii ii ii ii 
. 

ii ii ii li ii ii i; ii ii li ii ii ii ii ii ii ii ii ii ii ii ii ii ii ii ii 
N 

li 
i-q 

ii 
ba 

ii 
•■•a 

ii 
. 
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89ü TABELA A-S, 141
REGRESSÃO 14 DO PREÇO DO SUPERMERCADO DA LINGUIÇA - (Método; Cochrane-Orcutt}

SMPL 2 - 155
CORC // DEPEndEnt VariablE is LPSL

: 154 Observat ions
: rho == .0453529

22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22

COEFFICIENT STANDARD ERROR T-STATISTIC
44 22 22 42 42 22 44 22 22 22 22 42 24 22 44 22 22 22 22 24 22 22 44 24 22 44 44 22 44 44 22 22 22 22 22 22 22 22 22 44 44 22 44 22 44 44 24 22 22 22 44 44 42 44 24 44 42 44 44 44 42 42 44 22 44 44 24

LPSLi.
I...PA 
LRS
LRS 4 
LWU2
DCO
DLI
D MU 
C

0.7125283 0.0572809
0.1113617 0.0366383

-0.0651514 0.1006495
0.0236477 0.0534379

-0.0139944 0.0408444
0.0095737 0.0248536

-0.0356971 0.0168442
—0.0027626 0.0317881
-0.0225732 0.1362472

12.439186 
’ 3.0394876 
-0.6473098
0.4425275

-0.3426279
0.3854051

-2.1192509 
-0.0869081 
-0.1656784

44 44 44 44 44 44 22 42 44 42 44 22 44 44 44 22 44 24 44 44 22 44 44 44 24 :2Í 2*4 22 44 44 22 44 24 42 44 22 42 44 44 22 44 44 44 22 22 22 44 22 44 J2Í 22 ZV 22 22 22 22 22 :X 22 24 42 44 44 42 44 22 22 44

R-squared
A d J li s t e d R - s q u a r e d
S.E. of regression 
Durbi n-Watson st at 
Log 1ike1ihood.

0.7116 70 M ean o P d ep end
0 „ 6 9 5 7 6 2 S „ D.. o F d E p e n d
0 . © 7 O 9 2 4 S i.i m o F s q >.i a r e d
1.975956 F-statiStic
,193.6272

ent var -0.805791
Ent var 0.128584
rEsid 0.729378

44.73689
44 22 2*.: 44 44 44 44 22 22 24 44 22 44 44 44 22 22 22 22 22 22 22 44 24 22 44 24 24 22-22 44 44 22 22 24 22 44 44 22 22 22 22 22 22 22 22 22 22 22 22 44 44 24 44 44 42 44 24 42 44 44 44 42 44 24 24 :4Í 24

. __ ___ ... . . _ ...  „ ...

TABELA A-5.142
REGRESSÃO IS DO PREÇO DO SUPERMERCADO DA LINGUIÇA (Método: CochranssQrCUttL

SMPL 2 - 155
CORC // Depe nd ent Uari ab1e 
154 ObsErvations 
rho = .0417066

is L.PSL

COEFFIC1ENT STANDARD ERROR T-STATISTIC
22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 .'2Í 22 22 22 22 22 22 22 .'2Í 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 2!: 22 22 22 22 22 22

LPSLi 0.7127453 0.0573017 12.438460
LPA 0.1159117 0.0374464 3.0954021
LRS -0.0870191 0.1073498 -0.8106125
LRS 4 0.0265944 0.0536059 0.4961101
LWU2 -0.0183825 0.0415812 -0.4420868
DCO 0.0146319 0.0262359 0.5577035
DLI -0.0347575 0.0169479 -2.0508447
DMU -0.0025921 0.0317772 -0.0815724

DPROD 0.0086872 0.0144783 ■ 0.6000121
C -0.0296789 0.1375746 -0.2157294

22 22 :2Z 22 22 22 22 22 22 22 ?2Z 22 22 J2Í 22 22 22 22 22 22 22 22 22 22 22 22 «4 IX 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 22 ™ 22 22 ™ 22 22 22 22 22 22 22 22 2- 22 22 22

R-squared
A d J u s t e d R ■••• s q i.i a r e d
S.E. of regression
D u r b i n - W a t s □ n s t a t 
Log 1i k eí i hood

0.712376 
O.694400 
0.071OB2 
1.975455 
193.8163

Meán qP dependent var
S. D . o P d e p e n d e n t v a r 
S u m o f s q li a r e d r e s i d 
F-stat i st i c

-■0.805791
0.128584
0.727589
39.62827

24 24 42 44 44 44 44 42 24 22 24 24 24 42 44 44 24 22 44 44 22 24 22 42 42 24 44 44 44 44 44 42 42 44 44 44 22 44 22 24 22 24 44 44 22 44 22 42 22 22 44 44 !2I 44 44 44 42 44 44 44 22 22i 42 24 44 44 42 14!
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TABELA A-5.143

REGRESSÃO 1 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)

TABELA A-5.144
REGRESSÃO 2 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)



91TABELA A-5.145
REGRESSÃO 3 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)

' TABELA A-5.146
REGRESSÃO 4 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)



TABELA A-5,147
REGRESSÃO 5 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)

TABELA A-5.148
REGRESSÃO 6 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)
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TABELA A-5.149
REGRESSÃO 7 DO PREÇO DO VAREJO DOS OVOS t (MêtQdo: Cochrane-Orcutt)

I?

dt

:U'

TAREIA A-S.1SQ

REGRESSÃO 8 DO PJ^ÇQ DQ VA^Q

c

St Ó
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TABELA A-5,151

REGRESSÃO 9 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochr^ne-Orcuttl

TABELA A-5.152
REGRESSÃO 10 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)
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TABELA. A-5,153

REGRESSÃO 11 DO PREÇO DO VAREJO DOS OVQS - (Método: Cochrane-Orcuttl

TABELA A“S,154
REGRESSÃO 12 DO PREÇO DQ VAREJO DOS OVOS (Método< Cochrane-Orcutt)
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TABELA A-5,155

REGRESSÃO 13 DO PREÇO DO VAREJO DOS OVOS (Método; Cochrane-OrcuttL

TABELA A-5.156
REGRESSÃO 14 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt!
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TABELA A-5.157

REGRESSÃO 15 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)

TABELA A-5.158
REGRESSÃO 16. DO PREÇO DO VAREJQ DOS OVOS (Método: Cochrang-Orcutt]



TABELA A-5,159
REGRESSÃO 17 DO PREÇO DO VAREJO DOS OVOS T' (MétQdo; Cochrane-Orcutt

TABELA A-5.160
REGRESSÃO 18 DO PREÇO DQ VAREJO DOS OVOS - (Método: Cochranc-Orcutt}.
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TABELA A-5.161
REGRESSÃO 19 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)

SMPL 2 - 155
CORO // Depe-nds-nt Variaius is LPVO 
154 Observai i ons

::::::z7:::::—

soer- -ICIENT J>; A 3 D A R D 3 R R Q R 1 "-STATISTIC-zz zz:::::::: - zz:::: cr. :c: :x — -- - - - r:: n:; z:: r:::::::r:: rrr: : r:;:::: ir :::::z:zz — — -- — ...::::::::::::::::::^:: ::::

LrVOí O 6 841377 0.04c2 8 4 6 14.781102
LPA 0.1 231826 0.0203917 s>

 c ■J
 

O
;

LRS 0 .. 0 2013 6 O 0.0795310 0.2531343
L RS 4 0.064/969 0..D473699 Líl 

O
J 

O
- 

Lú 

<; 
CS

LWV2 -0.0 361347 4.0234373 •3 „ 0289084
D CO -0 „ 0 li 4-' c- l: 0.0201296 ■1.5220440
D LI ' -Õ. 0 344233 0.0127129 ■2.7331315
D15 V „ 0 533918 0.0253768 K

 
íü

 
C

 
CO

 
•o

 
CO

 
s<

 

f.J

DP ROD -■0.0005029 0.0159333 0.0315605
8 ■••• fí „ 5028418 4.1094334 4.5922858

....:::: ::c ::r r.:; :::: ::c :::::::::::::::: :»• :u: - :::: :::; :::: ;::: :::: :::: ::::-- zz — — — — :::: r.t ::t:::::::::::::;::::::: ;;;;

R -■ s q a a r e d 0.794621 M e a n o 4 d e p e n d e n c V a v ■■■■ .-■;« 3 2 3 2 4 6
A d J ast ed R --sq a ar ed 4.781733 S.D. o? depender; t ver 0.1187713 . E „ o £ r e g r e s 
Dur b i n -'3^ t sen

s i os 
st ai

O 03
 

üS 
CO

 
O 

CO
 

O

01
Sr.un uf' sqsP:-''sd r 
7-stat ist is

s s!d 0.406236
61.9 0 4 /

Log 1ikel hscd 3 3 6 >’ 21
...................................  ;:r :::: :::;:::::::::::::::::::; — ;::::::: ::::— :::: :::::::: "z :::: :::: ::::-- :::::::::::::::::::::::::::::« :=~ ™

TABELA A-5.162
REGRESSÃO 20 DO PREÇO DO VAREJO DOS ÓVOS - (Método: Cochrane-Orcutt)

SMPL. ’ 2 - 1 •

CORC 7/ Dependent 
154 Observai iona 
r h o 7.73 3 4 3 L -- 0 8

Variable is LP90. .

;::::::::::::::::::: ::d :::::::: :d: .1" :::::::: t:: :::::::::::: i:: r:::::::::: d;: d::;::::::: :::: :::::::::::: :::::::: :::::::: - :::: ::::::::::::::::~ü ™ ™ =: —

CvEPFISIEN 7 3'Tí^Di^RD ERROR T--STATISTIC
:::::::::::: -::7:: t:::::::::::::: n:::::::::::::::::::::: :::::::: .t:; t:::::: :::::::. :::: :::: :::::::: :t: :•/: cr.:::: c:': :::::::: r.:::::::::::::: :::: ::::":: x: :::: r.:: :c: cr.:::: :r.::::::::: r:::::: rc

LPV01 0.6876021 0.0469691 ' 14.639445
LA O „ 1256416 0.0288051 6.0389932
. RS 8 „ 1133812 0.0971814 1.2234976
R 84 0.1953113 O . 1321249 1.4820162
TWV •••■8.0441361 0.O256575 -• i 72O2024

' . D30 —0»0199539 0.0201274 --0.9913320'
DLI ■••■ 0.9261; ti ti 1 0.7123477 •■••2.1251773
8X1 8.0417786 0.0243258 1.7174632

• r --0.5274 i 32 0 ,, 1430274 •■•■ 3.63/3321
::: r.:::::: :::::::::::: :::: ::: .::::::::::: ;::::::: 2:::::::::: :::: :::: z::::;: z:: z:::::: c:::::::::::::: z.z zz ::;: r:: zt: zz z:: r.z zz rr :::::::::::::::::::: z:::::: zz :z: zz zz zz zz z;t zz zz zz zz :z: z::
R-squared 0.735 157 Mean of dependent var -2.323246
A d J u. 31 s ci i -■ s c s a r s d ' 0.773 3 0 3 S D. 0 6 d e p s n d e n t' v a r O . 113 7 ã 1
S . 5 . c 8 r e 9 r e s í s í í j p 0.85 4 138 Sa;p 06 squared resid 0.424956
D •... r 6 i n -■ Cai s s rs s t a t 1.311 CO

 
C

h
 

10
 

■q
 

L”
: 

fL
í L:
 

r-f
 •>
 

Cf
- ro
 

C<
; 

CO
 

CO
 

fO

Lsq 1 i k el ibssd /a! ó ' J ií 231
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TABELA A-5.163
REGRESSÃO 21 DO PREÇO DO VAREJO DOS OVOS - (Método: Cochrane-Orcutt)

TABELA A-5.164
REGRESSÃO 1 DO PREÇO DO SUPERMERCADO DOS OVOS' (Método; Cochrane-Orcutt)



TABELA A-5,165
REGRESSÃO 2 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método: Cochrane-Orcutt)

TABELA A-5,166
REGRESSÃO 3 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método:. Cochrane-Orcutt)
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TABELA A-S. 167

REGRESSÃO 4 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método; Cochrane-Orcutt)

TABELA A-5.168
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TABELA A-5.169

REGRESSÃO 6 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método; Coçhranc-Qrcutt)

. TABELA A-5,17Q
REGRESSÃO 7 DO PREÇO DO SUPERMERCADO DOS OVOS (Método; Cochrape-Orcuttl



104TABELA A-5.171
REGRESSÃO 8 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método: Cochrane-Orcutt)

TABELA A^5 J7Z
REGRESSÃO 9- DO PREÇO DO SUPERMERCADO DOS OVOS (Método; Cochraíi.e-Orcuttl



TABELA A-5.173 105
REGRESSÃO 10 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método: Cochrane-Orcutt}

. TABELA A-5.174
REGRESSÃO 11 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método: Cochrgne-Orcutt}
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TABELA A-St17S

REGRESSÃO 12 DO PREÇO DO SUPERMERCADO DOS OYQS - (Método; Cççhr^-rQrçuttl
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TABELA A-S.177
REGRESSÃO 14 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método^ CochraneTOrcuttl

COR l

O

43

TABELA A-5.178
REGRESSÃO 15 DO PREÇO DQ ÇUPERXERCADO DOS QVQS (Método: CQchríme-Qrcuttl

I D C

0 b

no.
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TABELA A-5,179

REGRESSÃO lá DO PREÇO DO SUPERMERCADO DOS OVOS - (Método: Cochrane-Orcutt).

' TABELA A-5.180
REGRESSÃO 17 DO PREÇO. DO SUPERMERCADO DOS OVOS (Método: Cochrane-Orcutt).
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REGRESSÃO 18 DO PREÇO DO SUPERMERCADO DOS OVOS (Método: Cochrane-Orcutt)..
TABELA A-5,181

TABELA A-5.182
REGRESSÃO 19 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método; Cochrane-Orcuttl
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TABELA A-5.183
REGRESSÃO 20 DO PREÇO DO SUPERMERCADO DOS OVOS - (Método: Cochrane-Orcutt)


