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Z1 a3\

1) B/MNERBIREE (Minimum Spanning Tree Problem)

() FRAE n{ETER: > Tf (L) Ah-1RE - EEEWRRHEE
BLE— BRI

(1) S —REEAREENSGE T —RE » (RARDEVERER
n BEAH AR —PRAERR - BLE R/ DR -

(1) /NS DR E— -
(IV) HARIFERENERES (M08 - BFER) SERE -
(ST1) fes -

BEEh A E I R R —(EH T iR At - SANA TEEE - FRIEE
SufEAVERSRE A (BRALLAHEED)

e

i LA/ DA Ry h SRR BEahaR > (HsHINPTA EIuRE DA -
f: () FEELLO RlES  (ERHADE LB R (E E AR - BT A -




(i)  IRAE O AR - fETMIHALHYE S0 B (F E AVEHSE -
RIEEH AZIB -

(iii)  FRAE O~ AN B EHE - {EEMHARIES AR (B AR
Z o BIELBEIC-

(iv) RAEO-~ A~ BFICLEHEE - fEEMHANEILH B A
tiac s o BIBEH BEIE




(v) WS - BT ESI D FEHDE T -

(vi) ERFFTAEMCAOEEY > RSN A - BlaH—8
ANTHETT o (3+1+2+3+1+6)



(ST2) A TEHEat&A T AICESSOCHE > T E RS 2 RV E A - 53U
Z LB R ] o (RN A -

(ST3) —FrsEE A FEIETEHREHRESR - THET R 12 ik - T EYH S nh
AR ER ] » SUREEE A E]ET S AR IE - FEAHR IS A R K -
(PEHLHSR BT © )




2)

(NFD)

EARERE (Maximum Flow Problem)

)

(I

(IID)

av)

V)

PBIRE :

MERHR—EHEERTS - @k, & @S = E (weighted
directed graph) - [jlE A R ERFPREIRE » FB ARk (source) R14%
R (sink) o fE(E{] 4R (directed link/edge)#i [EIRRE 5 TR L 22
REEETE R S HRE -

HAMEBERE B T o 48EE | (transshipment nodes)

TREfow)iy 77 HEIRIBETETE T~ - SRERGENRENEEEZE
# " && | (capacity) °

HRR : B EHHRIRREISREVR AR E
HERMAIT

)  EMHEEA - ERSNFEREXREIS TR -
() FEXREES EERERLE -

FESTDHYHTHTSEA > BEELA F]H AL B THH 2 A S UhHIHE
o (AR O BN T BEHVFEHE TG 2% - R ERE AL R[]
T2 WA EE DT > A0 NER O BT (£ -

(5E : OA Hil EHY 5 > BIFRE O 1 A 52 HBAMH 5 HTE)



i) S EE{CAE—EARMENELT - OA EAY S A0 535!
FORH O 1£ A &% 5 HEE - KI5 A £ O A 0 3 - HEFAK
A PRI OREF -

B

(i)  #E—{F augmenting path O>B2E>T» HEAREFE (F—R) &
min{7,5,6} = 5 - FAETAC 5 EEEAr 5 & F3E % augmenting path :

(i)  #E augmenting path O2A2>D2>T HEKREE (FH—X) &
min{5,3,9} =3 « FAESTAC 3 (EEHEALA B EIZE R augmenting path




v)

(v)

(v1)

#E qugmenting path O2A>B>D>T» HEAEFE (H—R) A
min{2,1,4,6} = 1« TWFIESE 1 EEM B EEEF augmenting
path - F#E augmenting path O2>B=>D=>T » HEASRE (FH—R)
By min{2,4,6} = 2 o TAIESEC 2 (HEMEZEEHFE augmenting
path © Wi ITBCIRAVEES |

8 augmenting path O>C>E2>D>T» HBEAEE (F—X) &
min{4,4,1,3} = 1« FMIETE 1 EHEUSFEFEF augmenting
path - F§#E augmenting path O2>C>E>T » HEASBE (H—R)
B min{4,4,1} = 1 - FFFESE 1 [HEABSEFEH augmenting
path ° IIR T ECIRAVEESR -

3 aqugmenting path O>C2>E=2>B>D>T HEASZE ([FH—RK)
F min{2,2,5,1,2,6} = 1 o« IMETE 1 EE T EE T E K
augmenting path -




(NF2) "N A —fEEK AT N HOKERS - 5 (FRKE - i8R
FKENERER - r(RFKE - s (URESHPE - sz 5 & [moK
g (EROKERI 25 AE -

2
E
1 11
4
’ 2
re 2 1 2 o5
4
2 5 1
10 ’
5

(NF3) {Esf&EMAENE - BN - A4 RERA SUE Sl ?




Solver ENFEFH

D BN S ERMEAERRE
2) EEERESE

(T1) ABCEItHAFERA 3T > 4[EFTH - Tl 2~ 3FH75
gE B 1217 L1 S E > mMEHMHEHERAE 105
o B L P EERE (A ) 7 Alar T

TRE\FI | 1 2 3
1 8 13 4 7
2 11 14 6 10
3 6 12 8 9

BN RIS o SRR D R T L L A P
TWEEERK -

A -
SelyiEt kg sa—(E T oyfic ) BET
T\ P
(il 1 2 3 4

| 8 (X11) | 13 (X12) | 4 (X13) | 7 (X14)
2 11 (X21) | 14 (X22) | 6 (X23) | 10 (X24)
3 6 (Xar) | 12 (X32) | 8 (X33) | 9 (Xas)

] TR BERERR A -

Xpp + Xp, + X5 + X, =12
Xpy + Xpp + Xps + X,, =17
Xgq + Xpp + X5 + X5, =11

BEFIHIAEREERR K

X1 + Xy, + X5, =10
X1p + Xy, + X5, =10
X1z + Xp5 + X535 =10
Xiq + Xpu + X5, =10

HAIHY H e AR R - AR TR s (P EEIFTH = Al
HE AT A3 TC © FTLARES Ky

8X,; +13X,, +4X,5 + Xy,
+11X,, +14X,, + 6X,, +10X,,
+6X,, +12X,, +8X55 +9X,,

10



BT ARt DA AR

min  8x;;, +13X,, +4X;; + 7X,
+11x,, +14xX,, + 6X,; +10x,,
+6X,, +12X,, +8X,; +9X,,
Xpp + Xp, + X3+ X, =12
Xo1 + Xpp + Xpn + X, =17
Xgqp + Xpp + X553 + X5, =11
Xy + X,y + X5, =10
st Xip + Xy + X5y =10
Xg + Xpg + X33 =10
Xy + X0 + X5, =10

Xll’ X12' XlS’ X14’ X21’ X22' X23’ X24’ X31’ X32' X33’ X34 2 O

(AL) FIEITAEZHE

NIRRT ENR & A R/ L - P REA A4~ Letter K
Legal - ftA =& NEIEEERVEIZRNE » G EEnVEIREL T -

A4 Letter Legal
FHi% 10 5% 12 5% 115k
L1 8 ik 10 5% 95k
[l 12 5% 14 5% 12 5%

Rt N R A SRR PR Y S PR AT B - (/N R AR
— i > B ENFRAE I AT R T B — S -

1) SFERE/NHZA L PETEI AR - DORH S/ DRI > $TE0
B S ?

A -

e FyiE SR T oolc, BRI

Ad Letter Legal
PRk 10 5&(X11) 12 5&(X12) 11 5&(X13)
ZH% 8 5% (Xa1) 10 5&(X22) 9 5% (X23)
[l 12 5&(Xa1) 14 5&(Xs2) 12 58(Xs3)

W RO A ET A4 4K > Al X11=1 > X12=0 > X13=0 o ZHEUE >
FiTLA -

MAFRARE 2 A —{E - §%0 Letter 4R[F# A% LT > Hilx1=0 >
X22=1 > X3=0 o ZAK[FUIZE > FrLL

11




Xy + Xpp + X5y =1
Xop + X0 + X5, =1
Xgp + X35 + X33 =1

OSAE T OTEC ) BEEORDUS ER AAYTREL > R

FEA0x,, » EEHEIIE] A44E > FRUR 10 > THIR O -

/NI SENGEE R % > AIE(FETT LA P BE R AE - a2

fitey H AR R EL -

10x,, +12x;, +11x,,
+8X,, +10X,, + 9X,,
+12X,, +14X,, +12X,,

AT AT DA M ARAY

max 10x,, +12x;, +11x,,
+8X,, +10x,, +9X,,
+12X,, +14X,, +12X,,

Xpp X + X3 =1

o1+ Xpp + X553 =1

Xgy + Xgp + Xgg =1

st. Xpp + Xy + X5 =1

X+ Xop + X5, =1

X3+ Xpg + X33 =1

Xll’ X12' Xl3’ X21' X22’ X23’ X31' X32' X33 2 O

12



(NF1) fESTDHYFEA > BEEHY \T%Jﬂgf%@tﬂﬂii@t}%f%mmﬁi
Ko fHAAE O BRI T BEAVEIIIOE £ % - HEEREAFERE ]
T2 IMUASEEDTR A NE R O F T f#A] -

R

SRR F RRAE (BUREHE) > K Bk 1 B3] BEHVRE - 21 O %
FIA HHURER 1 Al foa=1 -

FRIZ T E AV SF (conservation of flow) » H—EHR AEBNURH EEZ —
£E - EthA 7 (@8 - HEEFRMAELT 7 @R

fon+ fog + foc =F

for— Tao =0

0

fo. + fac 0
fD+fBD+fED DT

foe + fee — feo fET 0

for + for =F

— g
fOB + fAB - ch - fBD fBE

fCE

f

ME—EEAEE LR > HASFEN - NIE&ME f &4 _LRATR - 4
YNESE OA ~ OB ~ OC » AP LU R -

0<f, <5
0<fo<7
0<f,<4

13



BT ARt DA A

max

St.

F

fOA - fAD -

foa + fAB - ch - fBD -

fon + fop + foc =F
fg=0
foo =0
fee =0
fao + fep + fep — for =0

fBE + fCE - fED -

fOc + ch -

0 <fo <5
0<fo<7
0<fo. <4
0<f,<1
0<fp<3
0<fy <2
0<fy,<4
0<fy <5
0<f,.<4
0<f,<9
0<fy<1
0<f, <6

fET =0
fDT + fET =F

14



3)

{#FH Solver —fHE% :
M T K

E3 Microsoft Excel - LP_solver.xls
@_] File Edit Wiew Insert Formatb  Tools

RN RENE= TR N AR R

o Wt Mt I B B N E R WE
4 - 3
A | B | ¢ |

guess value a a

A= L b —

(1) 5~ EHRRE 28 (coefficients) » WRT T HARRAEHE -

E3 Microsoft Excel - LP_solver.xls

@_] File  Edit  MWiew Insert  Format  Tools  Data  Window  H
M= YNNG RS RN - HG
W Wt W [ W NS N > | ]y [_IIjﬂ| ¥ Reply with Char

04 - A =BA"FBF2+CATFCE2 o _
A, | B | ¢ | 0 | objective function

X
guess value

ohjective fon's coeff E1 I1 |=E4*5E 52 +CATFC 52 1

M= | LD D | —

(1) F=TERGAV RS WAT M REEy T 2R, - (iR
FIEEBHIBRAE - )

A |8 | ¢ | b | E | F |

OO0 | O O e | LD B —

—_ | —

— |

Linear Pragramming {in general)

ttj “left hand” side
guess value

objective function's coefficients 1 1 =BE*§BF4+CE*FCE4 /

constraints 15 1 I=E5*$EF4+Ca"FC54 !::: 9
150 |70 =B9*FB34+CO*FCHS <= a0
1] 1 =B10*$BH4+C10FFCE <= G

15



(V)

i H EReR B - ZMELE T TH ) BEHL “Solver”

Microsoft Excel - LP_solver.xls

@_] File Edit Miew Insert  Format | Tools | Daka  Window |t

=N NERETRE TN -0 N

i B st W M B | S | ;ZII Formula duditing  » b
[ - F2 =BE*$B$| Solver. ..
: A | _B | C | Macra 3

; Linear Programming (in general) Options...

3 i y g

4 |gquess value 0 0

5

b |objective function's 1 1| III!

7

(V)  FZEEEEEERE “max”Z’min” » 1F “By changing cells”#E g S84

A | B | c] B | E| F |

1 |Linear Programming (in general)

2]

3 LI

4 |guess value A

5

_bB |objective function's 1 1| I:I_l

7

S Solver Parameters

E Set Target Cell:

MY Equal T @max Omin O value oF: Cl

% By Chanaing Cells;

| [smssice

(VI) £ Solver #%# “Add”ji A& RHI= - £ “Call Reference5EH A"
TE MY <R > “Constraint”f& 2 ¥HERY “H18” - #2 OK -

A B lc | b |E]F | G

1 |Linear Programming (in general)

2

3 X ¥

4 |guess value 0 0

5

B |objective function's 1 1| El_l

7

8 |constraints 1.5 1 0 == 9

9 150 70 0)== 750

1a 0 1 0)== B

11

12 Add Constraint

13 Cell Reference: Conskraink:

E = = St
15| | 088 <= v| =48l
16
17 [ Ok ] [ Zancel ] [ add ] [ Help ]

16



(V) dEEIARTARRH -

constraints 1.5
150

Sef Target Cell:

(%) Max

By Changing Cells:

Equal To:

) Min

0 «= 3
0 == 7al
0 <= ]

Solve |

o

) Walue of

EEner

Subject ko the Conskrainks:

$D$10 <= $F$10
$D4§5 <= $F$S
$D4$9 <= $F$0

(VIII) 1£ “Option” I ATEEEHIFRIT: > 3% OK -

Solwver Options

seconds

Ikerakions: 100

Max Time:

Precision: 0.000001
COnyergence: 0.0001

Assume Linear Model
[+]&ssume Mon-Hegative:

Eskirnakes Derivatives
{(¥) Tangent {(*) Forward
() Quadratic () Central

[ ] Use automatic Scaling
[ ] show Iteration Results

%]

K.

Cancel

Save Modsel, ..

[ |
[ ]
| LoadMadel... |
[ ]
[ ]

Help

Search
@' Mewkan

) Conjugate

Close

Qpkions

Reset all

Help

17



(IX) F4z% “Solve” » FHEESEH B ZE - o7 “Keep Solver Solution” {REEZ
2z
JiN

A || c | B |E|J]F] 6 | H
Linear Programming (in general)

H ¥
guess value 2 4]
ohjective function's 1 1| B!
constraints 1.5 1 8= o
150 70 720 <= 750
a 1 B <= )

Solver Results

]

Solver Found a solution.  All constraints and optimality

conditions are satisfied. Reports
Answer
¥eep Salver Salution; Sensitivity
©kkeen ' Lirits
() Restare Original Yalues
[ 0 ] [ Cancel ] [ Save Scenario.., ] [ Help ]

bl = | === = === ==

S P S Y Fede > S

4)  ZATRE R BRI ARSI HATIAY EE - B aE A DL P ERAD Solver B - 2%

> SE N7 = B E 7 £
i FAIEARE 7y FC R RE ~ 2 R RE AN AR 2 R A A LT (FrY
YLJTEAIER Solver -
A | B | c D E | F |

1 |[Transportation Problem
2
"3 |Variable
40 0 0 i}
50 1] 1] 1]
B |0 0 0 i}
7
8 |Target coefficient
ERE 13 4 7
on 14 5 1
s 12 g 9
2]
13 |Product in target
14 |=AFTAL =B9"B4 =C9*C4 =D3*D4
15 [=A10%AE =B10*BES =C10*Cs =D10*D5
16 [=A117A5 =B11"B6 =C11"CE =011"D6
A7 target =SUMATL:D1E)
18 |Constraint
RN 1 1 1 =A19"A44+B19"B4 +C19°C4 019704 = 12
200 1 1 1 =A20"AS+B20"BE+C20CE+HDE0DE = 17
211 1 1 1 =A21TAGHB21BE+HC2CEHDETDE = 11
22 |[=A1F" A HAZ0TASHAZ A =B197B4+B20"B5+B21°B6 =C197C4+C207CE+C217C6 =D19*D4+020*05+021"D6
23 = = = =
24|10 10 10 10 [ |

18



A | B | c D E F

) R R Y

—
[{u]

ul

Assignment Problem

“ariable
] 0 ]
0 0 0
0 ] 0 Praduct in target
=AF"A3 =B58"B3 =C5"C3
Target coefficient =AT"A4 =B9"B4 =CI*C4
10 12 11 =AT0%AS =B10"B5 =C10*C5
8 10 3 Target =SUM(DE:Fa)
12 14 12 | 1
Constraints
1 1 1 =AT4"A3+B14"B34+C147C3 = 1
1 1 1 =A15"A4+B15"B44+C15"C4 = 1
1 1 1 =A16"A5+B16"B5+C16"CS = 1
=ATSAI+ATIS A4+A1E7AS | =B14"B3+B15"B4+B16"B5 =C14"C3+C157C4+C167CH
1 1 1
A1 B 6] b el F [6] 1| I I S

1 |Maximum Flow Problem

2

| 3 | From To Flow Capacity Modes Met Flow SupplyiDermand

EN 0 A3 <=5 0 =DA+D5+DB

| 5 | 0 B 7 =7 A, =-D4+07 +D83 =0

| 6 | 0 c o4 <=4 B =-D5-07+D3+D10+D11 | = 0

| 7] A, B 0 <=1 c =-DB-D2+D12 =0

| 8 | A, o |3 <=3 D =-08-D10+D13-014 =0

=R 5] c o0 <=2 E =-D11-D124D14+D15 =0

110 ] B o |4 <=4 T =-013-D15

11 5] E |3 z=h

| 12 | C E |4 <=4

1 13 | D T | <=

|14 | E o n == 1

|15 ] E T B <=k

16

17 | Maximum Flow = =M

18
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AR

2)

3)

4)

B ARG RI%

(i) mean X = EZ X,
[ )

(i)  sample variance s? = ilz(xi - X)?
n—145

. . 13
population variance o == (¥ —X)?
i=1

N 1 Q .
(iii) samples.d. s= \/n—_lg(xi —X)

population s.d. G:W
i=1

FEtBE > BRAEERSTE (S8 R4 - RATATHE
BARELRERE  BEEWEBEHELER G - MREM G - RAEE
FEHEMAETRIEM G - NitEEERGMEER ST -

Fies THER - BLRHRET —EBEHS - BEIRE -

REIREE
() (EEERFVEWISE x 1 y ZFRIGRMERR% - RIS 8 (parameter)
o A1 BEELU T RRfAARIL -

y=a+ fx

(1) Btk o §1 B> HMIFTEWE L x /1 y BVHA - R T
n R : (Xl’ yl)’ (Xz’ yz)’ (Xn’ Yn)

(1) MREEEEAH xy-plane TR » B & RE— e BERHIREIE E
E:

1

0.9 1 .

0.8 1

0.7 1 .

0.6 *

0.5 - N

0.4 + *

0.3

0.2 1

0.1 - ¢
0

0 2 4 6 8

20



(V)

V)

(V1)

V1)

¥ o N PELAEEIINFERE P —fk " B ) IWESR @ (EERERE
SRAVEERESG - BB L BATTH TR THE,

B/IN_3%% (Least Squares Method)
MEHGFERER (x,, v ) MAEGHE - EREE—EREs
Vi =a+ X +é&

AR LIS LR 2= RS T IIRESR - FRFISH
L= igiz = i(yi _0‘_,8)(i)2

Firef “Least Square” » gi@fkifiiR a ®IB > EL "He/hy o
A IS B B g 4y » BULERE » R FHEER
B ESMMEE :

>y, * Bl a B FIREATT :

i=1

HELRI—HRESKRK  RAOEEEB— LG - DEBE
(hypothesis testing) » A fEBRE R G GH -

DRRMATUETRERAGERERERRHS » RMITEE
T E(RBE | (coefficient of determination) B R?

HLEERER

SSE =Z(Yi -9)° 3
i1

21



RSS, =Yy, -9’

SSyy — SSE _q SSE

SS SS

vy vy

HIR® =

RENEEREEEFFASEGHEE  x B y %R & 0
Z 1 ZRINE MR R*=0.95 » F5R X REf#RE 95%1Y y » FrbliE
G ERSESE -

5 XEE : BIEETRMIRER x M1 y (RE—GRIERM G - PARTEFIHRE—ER
B4 (causal relation) - gl - TFMEEEFRE - FEIQEES -
EERREABRAR & FBFNENRESIER > NiiEE—HE
REVEET - B2 fFEEE R ELEFR—HERIVEETR » RefE/RE
S EEHEEANS ?

(LR1) —MZRanlE BT E & (advertising) 7o hniE & B34 A (sales
revenue) o EHHEL T AT TLE H HVEGE

Month Advertising Expenditure Salles Revenue
X (in hundreds of dollors) y (in thousands of dollors)
1 1 1
2 2 1
3 3 4
4 4 4
5 5 8
(@  HWIAHEIE T A RS 4 (best-fit line) -
(b)  FHHEZEHEGEE -
()  FHEMGEEEEREZMmIE(E 6 BoolFHEEERAVHE -
fi# (@) ixi =15 > Zslyi =18 > ixf =55 > ZB:xiyi =71

i=1 i=1 i=1 i=1

. [3x]3y)
SSXy—Zx,y,—(il 5‘:1 :71—%:17

22



" ﬂ:TXX:E:
5 5
- ;yi le 18
a=y-pX= -p :——(17)—:—.5

5 5 5

B RERGE © §J=-15+17x

10 -
8 R

6 y=-15+1.7x

4 - .

5

0 :

, 0 1 2 3 4 5 6

fi#(b) © TR EFRHY SSyy Al SSE

: [ZVJ
Z(Y. y)° —Zy. =98 (1? =33.2

SSE = Z(yi -9.)° :Z(yi ~15+1.7x,)* =4.3

i=1 i=1

R’ 1—E—087
6

RIBIEG MR > F L EFPELY) B oI B B R -
fi#(c) : §=-15+17(6)=8.7

FRLIE iS55 6 BoCE 8 > JHET AR R 2 8700 JC -

23



(LR2) —Fifrba A =M (E ERIHESH S HYEE H AR (monthly sales) =] S &Lk
(months on job) &N - PA &% A Sl EHHHIARIRAS -

Months on Job Monthly Sales
y (thousands of dollars)
8.6
11.8
4.9
19.3
16.4
23.2
7.3
10.9

A WOOOOONOU WX

(@ AR —FIEEFE4 (regression line) -
(b)  IEEEAR (a) E5r AV EAREIEE L -

©  Bist—irE 9 @A ERA—irA 6 (8FEERIHEN R I AT
WA -

24



(LR3) LUNECH: 1 20 fir [F SRRV EERFHIE th SR ARG AT B4R -

Midterm Exam Final Exam
85 62
52 80
84 21
43 22
85 85
71 22
88 87
81 60
87 62
76 58
54 64
91 98
77 66
71 69
75 39
95 67
86 42
82 61
40 23
80 100

@) AR TREERS O (ERPIRE SR TP Ay I B A B RSy
R

(b)  FRBERRER > EE 5 84 SyAyE SRV T H -
(€  EEHERBE - RIBHEMEH AR - 2RI KRR

fRRE R T AV IR S o 8 R ] 56 - NSRS IS R 4R v] 5
ul% (?

25



6) 2 H Excel REETERITER

B B R R VBRI o nJ DUfE ] Excel AT Solver [F] 45 Fy b 43 85 Data
Analysis o A0 @l SRAE 3 M — S B SR RIRAYIF % » (R BE AR T LB RYE
S

(LRAMTAACS: THESE A R (RAEFESHY 2286 HEE - —R T ERIREE A
AYTHER 5 O EERERZ AT IR A A5 B TR 5 (3 EE A SR IR (4 -

(@) sl Ry oM BRI — (4R MY -

(b) AEHE LS REEF A4 -

(c) fREFERRER - MR H(IRAEIEE)THES 4%, (FERE AGHZD -
fg: (a) 5% Yo Hl Xe 7 AEREE ATE t HAVEEMTEEL -
FHEREAY = (Ye Yia ) Yo, AX= (Xi- Xea)/ X Ry HAYTHE H LR
ZAREFAIEE AYi=a+b AX
(AN EIEAERIEE 2R DA bRl Ay > A] LU= CAPM Model « - )
(b) EAT2FIA Data Analysis BYFER

() SEAESITHEDS - 5] C A5 EMEESEH TR -

@J Fle Edit wew Insert Format Tools Data Window Help Adobe PDF Type a question for help
DG HB O GRIVERIEDB-F 950 @ 10 x|B O|EEEEE-5
EmTEiAas
B5 - A 1066
A B | C . D | E

1 |Day Stock A % change in Stock A HSI % change in HSI

2 (2285 1125 =(B2/B3-1)*100 21564.21 =(D2/D3-1)*100

3 |2284 109.9 =(B3/B4-1)*100 21279.41 =(D3/D4-1)*100

4 12283 107.6 =(B4/B5-1)*100 21073.59 =(D4/D5-1)*100

5 |2282 |106.6 |=(BS/BG-1)*100 20930.93 =(D5/D6-1)*100

6 (2281 106.9 =(B6/B7-1)*100 20722.95 =(D6/D7-1)*100

7 |2280 103.2 =(B7/B8-1)*100 20521.96 =(D7/D8-1)*100

8 (2279 108.5 =(B8/B9-1)*100 21173.74 =(D8/D9-1)*100

a 97 119 —/on/1nN Av*41nn N1E12 N2 —/MO/N41N AN*1nn
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(1)

#3E Tools > Add-Ins 2> FJ/) Analysis TooPak - % ok

B3 Microsoft Excel - StockData.xls

I?_] Fle Edit View Insert Format

Tools | Data Window Help  Adobe FOF

;ﬂ Corert all stored tables to LaTeX

RN RERE 1= AN

oaml A

BS -

;ﬂ Corwert table to LaTex

Formula Auditing

A

Day

Stock A

2285 112.5

2284 109.9

2283 107.6

= 1 Solyer... .. Analysis ToolPak
Macro p [ |Llanalysis TooFak - vea
= [ Jconditional Surm Wizard
! Add-Ins.. “l [ lEuro currency Tools
=" ; Excel2Latex
z rowse,
2| AutoCorrect Options [ Jinternet Assistant VBA =
Customize.., [ |Lookup wizard -
) Salver add-in
Options...
Data Analysis...

¥

TALHLNTT ) TV

2282

106.6

=(B5/B6-1)*100

2281 106.9

2280 103.2

2279 108.5

ol NG A WN=

ANTO 149

(11)

£l Microsoft Excel - StockData.xls

=(B6/B7-1)*100
=(B7/B8-1)*100
=(B8/B9-1)*100

=/DO/DAN ANAANN

Analysis ToolPak

= Tools = Data Analysis = Regression

Provides functions and interfaces for financial and
scientific data analysis

@_] Fle Edit View I[nsert Format | Tools | Data Window Help Adobe FOF

ARN=A" RERE 1= NNk A

pzal AR

"ﬂ Convert all stored tables to LaTex

|| b @

! arial
2

Type a guestion for help

-0 +|B U|E=Z=EY Do

7 Corwert table to LaTex

— Formula Audiing »
e B5 = TR
Al B et
1 Day Stock A |7 Auncorect Gptions... ﬂ:zsgi:a::ms =
2 2285 1125 | ST
3 2284 1099 [ Gmwes
4 2283 107.6 (OTDo- T oY Tont: T Seming Feom warlancss
E 2282 [106.6  |=(B5/B6-1)*100 et Tors ol or e aranees v
-6 2281 106.9 =(B6/B7-1)*100 20722.95 =(D6/D7-1)*100
-7 12280 103.2 =(B7/B8-1)*100 20521.96 =(D7/D8-1)*100
-8 12279 108.5 =(B8/B9-1)*100 21173.74 =(D8/D9-1)*100
(] NAAT70 440 =/DOY/DAN Avk4ANN NARAO MDY —=/MO/MAN Avx4AniN
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(IV) BAAY AXHIER » FHE ok.
b Microsoft Excel - StockData.xs ]
@] File Edit Wiew Insert Format Tools Data Window Help Adobe PODF
ARNEA" NEWE 1= NEN A Y0 =T NS AL RA- RS 110 NCN. o - B U|S
E=T=r =]
EE B5 . & Regression g|
B ‘ Irli:lt ¥ Range: BCELi$CE2206 o ] E
1 Stock A % chg rorxrange: ($E819E82206 HSI
2 1125  =(B2/ (] constant s 221 L= 1 po
i 1 099 =(B3/E DCDH_I ence Level: l:l% 00
- Cutput options
4 107.6 =B4E .. | = 0O
5 [106.6 =(B5/f ® new workshest ey | | 0O
6 1069 =(B6/E e 00
L 1 032 =(BT/E %EE:EL:;ZN Residuals ES;:%:?LESS 00
i 1085 =(BS/E Morrnal Probahbility 00
Q 119 =/RQ/F [] mormal Probahility Plats Tala
V) SOERGFEHHE @ LEBERNBFES R HERERIEE
TR -

B3 microsoft Excel - StockData. xls

@] File  Edit Wew Insert Format Tools Data Window Help  Adobe FOF
DG HRG IR VEIS DB T 0BT -3 e @ - 10
il Al B
15 - &
A | B | ¢ | o | E | F | e | wHw [ 0 1 g |
4 |[Multiple R | 0.793243
5 |R Square 0629234 I _|
6 |Adusted R 0.629071
7 |Standard E 1.395886
8 |Observatio 2285
9
10 |ANOVA,
11 df 55 M5 F ‘qrificance F
12 |Regressior 1 7549493 7549493 3874518 0
13 |Residual 2283 4448422 1.945499
14 | Total 2284 119897 .92
15
16 %eﬁf’c;’erﬁg&nderﬂi Err F5iatf P-value Lower 95%Unnar 85%ower 95 0% nper 55 0%
17 Intercepgt( 0.006351 \5.029215 0217379 0827932 -0.05094 0.083641 -0.05094 0.063641
18 |% chande 1.069937 D.017189 62 24563 0 1.036229 1103644 1.036229 1.103644
19
20
21

AY, = 0.00635 + 1069937AX,

(c) MRMAFEETHER 4%, IRIBLL EEERELR - B AGETE T 4.286%
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YAHOO! 4%

http://hk.finance.yahoo.com

OANDA JfZ 5 PR
http://www.oanda.com/lang/cnt/currency/historical-rates/

EEGETER

http://www.censtatd.gov.hk/hkstat/index tc.jsp

B4

http://www.gov.hk/en/theme/psi/datasets/

Data.gov (From US government)

http://www.data.qov/
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http://hk.finance.yahoo.com/
http://www.oanda.com/lang/cnt/currency/historical-rates/
http://www.censtatd.gov.hk/hkstat/index_tc.jsp
http://www.gov.hk/en/theme/psi/datasets/
http://www.data.gov/

