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System: TRANSLOG

Estimation Method: Weighted Least Squares

Date: 08/15/23 Time: 13:39

Sample: 1381 1398

Included observations: 414

Total system (balanced) observations 1656
Linear estimation after one-step weighting matrix

Coefficient Std. Error t-Statistic Prob.

C(1) 12.93049 1.802520 7.173559 0.0000

CR) -0.974110 0.204707 -4.758554 0.0000

C(3) 1.027292 0.443401 2.316846 0.0206

C4) 0.643361 0.230569 2.790316 0.0053

C(5) -0.670653 0.362507 -1.850040 0.0645

C(6) 0.020529 0.051590 0.397922 0.6907

C(7) 0.478642 0.086952 5.504654 0.0000

) -0.499171 0.106596 -4.682831 0.0000

\ CO -0.113470 0.024053 -4.717581 0.0000
C(10) 0.005532 0.011259 0.491329 0.6233

C(11) 0.107938 0.023374 4.617786 0.0000

C(12) 0.119773 0.012459 9.613187 0.0000

Determinant residual covariance 0.000000

Equation: LOG(COST/P) = C(1) + C(2)*LOG(SALES/P) + C(3)*LOG(WAGE
/P) + C(4)*LOG(PE/P) + C(5)*LOG(R+5.5) + C(6)*(1/2)*LOG(WAGE/P)
*LOG(PE/P) + C(7)*(1/2)*LOG(WAGE/P)*LOG(R+5.5) + C(8)*(1/2)
*LOG(PE/P)*LOG(R+5.5) + C(9)*LOG(SALES/P)*LOG(WAGE/P) + C(10)
*LOG(SALES/P)*LOG(PE/P) + C(11)*LOG(SALES/P)*LOG(R+5.5) +
C(12)*(1/2)*LOG(SALES/P)"2

Observations: 414

R-squared 0.941202 Mean dependent var 17.01419
Adjusted R-squared 0.939593  S.D. dependent var 1.499142
S.E. of regression 0.368456  Sum squared resid 54.57540

Durbin-Watson stat 2.018279



Equation: C(3)+C(4)+C(5)-(1)
Observations: 414
S.E. of regression 3.69E-10 Sum squared resid 5.60E-17

Equation: C(6)+C(7)+C(8)-(0)
Observations: 414
S.E. of regression 3.78E-09 Sum squared resid 5.88E-15

Equation: C(9)+C(10)+C(11)-(0)
Observations: 414
S.E. of regression 7.58E-07 Sum squared resid 2.36E-10
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