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Dependent Variable: LOG(Y?)
Method: Pooled Least Squares
Date: 07/30/03 Time: 19:45
Sample(adjusted): 1377 1384
Included observations: 8 after adjusting endpoints
Number of cross-sections used: 4
Total panel (unbalanced) observations: 13

VariableCoefficientStd. Errort-StatisticProb.  

C4.5998045.7805100.7957440.4523
LOG(L?)0.6184020.5246601.1786720.2770
A--LOG(CPA)0.2048640.0910462.2501050.0592
I--LOG(CPI)0.2131760.1015422.0993800.0739
C--LOG(CPC)0.1461480.1057811.3816040.2096
S--LOG(CPS)0.2811870.1136822.4734500.0426

R-squared0.987666Mean dependent var14.09215
Adjusted R-squared0.978857S.D. dependent var0.842546
S.E. of regression0.122513Sum squared resid0.105065

Log likelihood12.87159F-statistic112.1106
Durbin-Watson stat1.616995Prob(F-statistic)0.000002
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و بحث  نتيجه گيري
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 نتايج حاصل از برازش مدل دوم:3جدول شماره

Method: Pooled Least Squares 
Date: 07/30/03   Time: 23:52 
Sample: 1377 1385 
Included observations: 9 
Number of cross-sections used: 3 
Total panel (unbalanced) observations: 12 
Convergence achieved after 23 iterations 
Cross sections without valid observations dropped 

Variable Coefficient Std. Error t-Statistic Prob.   

C14.77939 3.032919 4.872993 0.0028 
LOG(L?) -0.127041 0.289052 -0.439508 0.6757 
A--LOG(CPTA) 0.086482 0.068915 1.254913 0.2562 
I--LOG(CPTI) -0.097260 0.109522 -0.888040 0.4087 
C--LOG(CPTC) -0.135711 0.066691 -2.034913 0.0881 
AR(1) 1.259741 0.218096 5.776088 0.0012 

R-squared 0.989132  Mean dependent var 14.08732 
Adjusted R-squared 0.980075  S.D. dependent var 0.838503 
S.E. of regression 0.118359  Sum squared resid 0.084053 

Log likelihood 12.74003  F-statistic 109.2155 
Durbin-Watson stat 2.047633  Prob(F-statistic) 0.000008 
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Dependent Variable: LOG(Y?) 
Method: GLS (Cross Section Weights) 
Date: 07/30/03   Time: 23:50 
Sample: 1377 1385 
Included observations: 9 
Number of cross-sections used: 4 
Total panel (unbalanced) observations: 24 
One-step weighting matrix 

Variable Coefficient Std. Error t-Statistic Prob.   

LOG(L?) 0.693076 0.284259 2.438186 0.0277 
A--LOG(CPNA) 0.116056 0.050175 2.313038 0.0353 
I--LOG(CPNI) 0.250019 0.017535 14.25834 0.0000 
C--LOG(CPNC) 0.084886 0.024518 3.462276 0.0035 
S--LOG(CPNS) 0.094140 0.080532 1.168973 0.2607 
Fixed Effects  
A--C 4.889428  
I--C 3.476107  
C--C 4.586966  
S--C 5.742498  
Weighted Statistics
R-squared 0.999949  Mean dependent var 21.82091 

Adjusted R-squared 0.999921  S.D. dependent var 13.17315 
S.E. of regression 0.116915  Sum squared resid 0.205036 

Log likelihood 29.42733  F-statistic 72993.93 
Durbin-Watson stat 1.551680  Prob(F-statistic) 0.000000 
Unweighted Statistics  

R-squared 0.988883  Mean dependent var 14.27655 
Adjusted R-squared 0.982953  S.D. dependent var 0.895466 

S.E. of regression 0.116915  Sum squared resid 0.205036 
Durbin-Watson stat 1.307555  
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