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1
2 source: USDA-NASS USDA-NASS USDAERS USDA-AMS CME Group
3 units: millon pounds millon pounds conts/b dollars/ou dollarsiton
4
5 Date Pork Production t-0 Pork Production 1-12 Real Pork Price 12 Real Com Price 4 Roal SBM Price (4
465 Apr-13 1,940.80 1,841.90 3.74 7.46 482.51
466 May-13 1,898.90 1,026.80 3.74 7.53 448.15!
467 Jun-13 1,676.30 1,750.50 3.79 7.58 458.24
468 Juk13 1,840.30 1,721.90 sl 749 prevs
469 Aug-13 1,938.40 1,998.10 Regression
470 Sep-13 1,842.90 1,011.20
a7 Oct-13 2,169.00 221070, | I [ ok |
472 Nov-13 2,039.90 2,079.20| | Input Y Range: | $C$5:$C$533 A [ Cancel
473 Dec-13 2,085.40 1,954.20
474 Jan-14 2,085.70 206490 | Input X Range: | sDs5:868533) p |
e et Tas440 voo | @labels ) Constantis zero
477 Apr-14 1,911.00 1,040.80, | )contidance Navel: 95 %
478 May-14 1,859.10 1,898.90 |
479 Jun-14 1,734.00 1,676.30, | ..
480 Juk14 1,799.80 1,840.30, |
481 Aug-14 1,762.20 1,038.40, | ) Output Range: a3
482 Sep-14 1,871.90 1,842.00, | © New Worksheet Ply:
483 Oct-14 2,126.40 2,160.00 P
484, Nov-14 1,890.20 203990 | L iexpoikoock
485 Dec-14 2,114.30 2,005.40| | Residuals
486 Jan-15 2,104.50 2,085.70
487 Feb-15 1,945.20 1,844.20 | [ Residuals (] Residual Plots
e Mar15 2,111.80 1.854. 4089 [ Standardized Residuals () Line Fit Plots
489 Apr-15 2,086.90 1,011.00] |
490 May-15 1,861.90 1,859.10 -
491 Jun-15 1,995.90 1,734.00 : soebal kbl
492 Juk15 1,072.90 1,790.80] | () Normal Probability Plots
493 Aug-15 1,049.10 175220 |
494/ Sep-15 2,035.90 1,871.90 [ 4
495 Oct15 2,169.20 2,126.40| |
496 Nov-15 2,080.80 1,890.20
497 Dec-15 2,207.20 2,114.30
498 Jan-16 2,084.20 2,104.50 an 379 320,391
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SUMMARY OUTPUT

Regression Statistics

Multiple R

R Square
Adjusted R Square
Standard Error
Observations

0.95
0.91
0.91
103.14
528.00

ANOVA

df

SS

MS

F

S

12 |Regression 4/ 56270070.20 14067517.55 1322.40
13 |Residual 523/ 5563594.66 10637.85

14 |Total 527 61833664.86

15

16 Coefficients  Standard Error t Stat P-value

17 |Intercept 118.55 50.93 2.33 0.02
18 |Pork Production t-12 0.95 0.02 54.73 0.00
19 |Real Pork Price t-12 1.48 9.45 0.16 0.88
20 |Real Corn Price t-4 -23.71 3.60 -6.58 0.00
21 |Real SBM Price t-4 0.28 0.06 4.97 0.00
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Figure 6.7
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