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Sspace: ASL
Method: Maximum likelihood (BFGS / Line Search steps)
Date: 03/22/20 Time: 14:47
Sample: 1394M03 1398M11
Included observations: 57
Estimation settings: tol= 1.0e-08, derivs=accurate numeric
Initial Values: C(1)=-0.83944, C(2)=0.96991, C(3)=0.90061
Convergence achieved after O iterations
Coefficient covariance computed using the Huber-White method with
observed Hessian

Coefficient Std. Error z-Statistic Prob.

C(1) -0.839438 0.131561 -6.380584 0.0000
C(2) 0.969912 0.560207 1.731347 0.0834
C(3) 0.900606 0.452672 1.989534 0.0466

Final State Root MSE z-Statistic Prob.

Sv1 -1.591114 0.830087 -1.916804 0.0553
SV2 1.733734 0.652518 2.656991 0.0079
SV3 -1.268660 0.477373 -2.657586 0.0079
Sv4 0.499665 0.147838 3.379827 0.0007
Log likelihood-90.64893 Akaike info criterion3.285927
Parameters3 Schwarz criterion3.393456
Diffuse priors4 Hannan-Quinn criter.3.327717

Cointegration Test - Hansen Parameter Instability
Date: 07/03/20 Time: 21:14
Equation: HANSEN
Series: LOG(T) LOG(PR) LOG(GR) LOG(TEM) LOG(R)
Null hypothesis: Series are cointegrated
Cointegrating equation deterministics: LOG(T) LOG(PR) LOG(GR)
LOG(TEM) LOG(R)
Regressor equations estimated using differences

Stochastic Deterministic Excluded
Lc statistic Trends (m) Trends (k) Trends (p2) Prob.*
0.601273 4 0 0 >0.2

*Hansen (1992b) Lc(m2=4, k=0) p-values, where m2=m-p2 is the number

of stochastic trends in the asymptotic distribution

Warning: number of trends and p-values do not account for user-specified
deterministic regressors
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ABSTRACT: one of the most important levels of transportation is prediciting demand of travels,
as estimate demand of travels performs important role in designing and planning transportation
system. Knowing function demand of marine transportation and its ingredient former can help us
in planning country's marine transportation and it is an important factor in forming find decision
considers. Main point of this research check some effective variables in demand of marine travels
to kish island according to monthly datas by over the years 1394 — 1398. For this purpose, has
computed by time varying parameter and compeletly reversible covariance algorithm (kalman —
filter). Out put result of estimate space — estate model is high elasticity of travel demand against
cost, luxury travel demand, high elasticity against income, high elasticity against temperature and
low elasticity of marine travels against changes of exchange rate and at last, positive reaction to
demand of marine travel to Kish island than currency shock rule.

Key words: travel demand, marine travel, time varying parameter, filter — kalman, Kish
island
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