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Alternative Tests for Non-Nested Regression Models
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Dependent variable is LPT 616 observations used from 1to 616
Regressors for model M1:

C LCPU LRAM LHD

Regressors for model M2:

CPU RAM HD

kkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkk

Test Statistic M1 against M2 M2 against M1
N-Test 1.9573[.050] -606.4457[.000]
NT-Test 1.9526[.051] -585.0164[.000]
W-Test 1.9532[.051] -79.0517[.000]
J-Test -1.9337[.053] 992.4563[.000]
JA-Test -1.9763[.048] 4.0426[.000]

Encompassing  F( 3,609) 8.3976[.000] F( 4, 609) 252543.5[.000]

kkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkhkkkkkkkkkkkkkkkkkkkhhkkkkkkkkkkhkkkkkkkkhhrx

Model M1: DW 1.7790 ;R-Bar-Squared .36980 ;Log-likelihood 134.9642
Model M2: DW .18754 ;R-Bar-Squared -1001.8 ;Log-likelihood -2136.2
Model M1+M2: DW  1.6870 ;R-Bar-Squared .39185 ;Log-likelihood 147.4489
Akaike's Information Criterion of M1 versus M2=2270.2 favours M1

Schwarz's Bayesian Criterion of M1 versus M2= 2267.9 favours M1

kkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkhkkkkkkkkkkkkkkkkkkkhkkkkkkkkkkhkkkkkkkkhhrk



s sl by gl p SSIa S S5 wls 5,50 Jglaa 1 (V) S gy

S0

ol sl aaseia LAYVA Jlo: (V) i

Ordinary Least Squares Estimation
s e st st sk e s ok s s s e ok st s sk sk s st s sk ke s s st sk e e st st s s ke sk st s sk ke s st s sk ke s st st sk e sk sk st s sk sk s st s sk ke s st s sk ke s st st sk sk s sk st sk sk sk s sfeskok
Dependent variable is LPT

117 observations used for estimation from 1to 117
sk sk sk ske sk sk ske sk sk sk ske sk sie ske st s ske sk sk ske sk sk sie sk sk sie sk st st ske sk sk ske sk sk sie sk sk sie sk sk sk ske st s ske sk sk ske sk sk sie sk st sk ske st s ske sk sk ske sk sk ske sk skeosie sk stk sk skeskeske skeskoske sk

Regressor Coefficient Standard Error T-Ratio[Prob]

C 12.1569 19124 63.5688[.000]

LCPU 28521 .038294 7.4480[.000]

LRAM 40488 011294 35.8507[.000]

LHD 22764 .029316 7.7649[.000]

sk st st ske sk sk sie sk ske sk sk sie sk sk sk sk sie sk sk sk ske st st sk sk sk sie ste sk sk sk sie sk sk sk ske st sk sk sk sk sk st sk sk sk sie st sk sk sk sie st sk sk sk sk sk sk sk ske sk sk sk sk ske sk steoske sk skt skeoskeokeoskeoskoskosk
R-Squared 95047 R-Bar-Squared .94916

S.E. of Regression .048106 F-stat. F( 3,113) 722.8529[.000]
Mean of Dependent Variable 15.8521 S.D. of Dependent Variable  .21335
Residual Sum of Squares 26150 Equation Log-likelihood 191.0386
Akaike Info. Criterion ~ 187.0386 Schwarz Bayesian Criterion 181.5142
DW-statistic 2.0816

sk sk sfe sk ok ok sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk skoske sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk skoskoskokoskokosk kg

Diagnostic Tests
sk sk sk ske sk sk sk sk sk she sk ske sk sk sk st sk sk ske sk sk sk sk sk sk sk ske sk sk sk sk sk sk sk ske st sk sk st sk sk ske sk sie sk sk st sk ske sk sie sk sk sk sk sk ske sk st sk sk sk sk sk sk sk st sk sk sk skeoskoskoskok sk skoskosk

*  Test Statistics * LM Version * F Version *
sk sk ke sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk st sk sk sk sk sk ke sk sk sk sk sk sk sk sk sk st sk sk s sk sk sk sk sk sk sk sk st st sk sk sk sk ke sk skt sk skoskeoske sk sk sk sk skl sk sksksk sk
* * * *

* A:Serial Correlation*CHSQ( 1)= .57230[.449]*F( 1, 112)= .55054[.460]*
* *

* *

* B:Functional Form *CHSQ( 1)= 37.1304[.000]*F( 1, 112)= 52.0675[.000]*
%

* * *

* C:Normality *CHSQ( 2)= 61.0574[.000]* Not applicable *
*

* * *

* D:Heteroscedasticity*CHSQ( 1)= 15.4909[.000]*F( 1, 115)= 17.5497[.000]*
she ste sk she she ke ske she ke sie she st sie she st sk she she ke ske sk sk sie she st sie sfe st st she st s she she sk sie she sk sie she st sie she ste sk she she ke ske sk sk sie she st sie she ste s sfe ste sk she she ke sk sfe st st sfe st sie sl stk sl sleskske sk
A:Lagrange multiplier test of residual serial correlation
B:Ramsey's RESET test using the square of the fitted values
C:Based on a test of skewness and kurtosis of residuals
D:Based on the regression of squared residuals on squared fitted values
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Ordinary Least Squares Estimation
sk st s she she sk ske she s sie she st sie she ste sk she sk sk ske sk sk sie she st sie sfe st s she st sk she sk sk sie she sk sie she st sie she ste s ske she ke ske she sk sie she st sie she st s sfe ste sk ske she sk sie she ste st she st sk sfe stk sk seskoske sk
Dependent variable is LPT

117 observations used for estimation from 1to 117
sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk st sk sk sk sk sk ke sk sk sk sk sk sk sk sk sk st sk sk sk sk sk sk sk sk sk sk sk st st sk sk sk skt sk skeoske sk skeoskeoske sk sk sk sk skeskeoske sksksk ok

Regressor Coefficient  Standard Error T-Ratio[Prob]

C 13.2071 45539 29.0021[.000]

LCPU 10731 .079678 1.3467[.181]

LRAM 40653 .011052 36.7818[.000]

LHD 21552 .029038 7.4220[.000]

DP .082489 .032619 2.5289[.013]

sk s sk sfe sk sk sie sk sfe sk sk sie sk sfe sk sk sie sk ske sk sk sie sk sle sk sk sie sk sle sk sk sie sk sle sk sk sie sk sle sk sk sie sk sle sk sk sie sk sle sk sk sie sk sle sk sk sie sk sk skeosie sk sk skeosie sk skeosk sk skesok skokoskosk
R-Squared 95315 R-Bar-Squared 95147

S.E. of Regression .046997 F-stat. F( 4, 112) 569.6226[.000]
Mean of Dependent Variable 15.8521 S.D. of Dependent Variable  .21335
Residual Sum of Squares 24738 Equation Log-likelihood 194.2870
Akaike Info. Criterion  189.2870 Schwarz Bayesian Criterion 182.3816
DW-statistic 2.1959

s sk oo sk ok ok s ok ok ok ok ook sk skok sk ok ok ok ok sk sk skt sk sk ok ok sk ok ok sk skl sk sk ook sk sk okok sk sk sk ook sk sk okok otk sk ok okosk ook kokok sk ok sk okok ook ok

Diagnostic Tests
sk sk sfe sk ok sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk sk sk skoskoskokoskoskok kg

*  Test Statistics * LM Version * F Version *
sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk ok
* * * ES

* A:Serial Correlation*CHSQ( 1)= 1.8896[.169]*F( 1, 111)= 1.8221[.180]*
*

* k k

* B:Functional Form *CHSQ( 1)= 31.6123[.000]*F( 1, 111)= 41.0944[.000]*
%

* * *

* C:Normality *CHSQ( 2)= 51.9203[.000]* Not applicable *
* * * *

* D:Heteroscedasticity*CHSQ( 1)= 19.4768[.0001*F( 1, 115)= 22.9672[.000]*
sk sie sk sfe sk sk sie sk sfe sk sk sie sk sle sk sk sie sk sle sk sk sie sk sle sk sk sie sk sle sk sk sie sk sfe sk sk sie sk sle sk sk sie sk sle sk sk sie sk sl sk sk sie sk sl sk sk sie sk sl sk skeosie sk sk skeosie sk sleosk sk skeoskok skoskoskesk
A:Lagrange multiplier test of residual serial correlation
B:Ramsey's RESET test using the square of the fitted values
C:Based on a test of skewness and kurtosis of residuals
D:Based on the regression of squared residuals on squared fitted values
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Ordinary Least Squares Estimation
s e st st s e s ok st s s e sk st s sk sk s st s sk ke s st st sk e sk sk st s sk ke sk st s sk ke s st s sk ke sk st s s e sk sk st s sk sk s st s sk ke s st st sk e sk sk st sk sk s sk st sk sk sk s skeskok
Dependent variable is LPT

112 observations used for estimation from 1 to 112
sk st sk ske sk sk ske sk sk ske sk st sk she st s ske sk sk ske sk sk sie sk sk sk she st st ske st sk ske sk sk sie sk sk sie sk st sk ske st s ske sk sk ske sfe sk sie sk sk sk ske st s ske sk sk ske sk sk ske sk skeosie sk stesie sk skeskeske skeskske sk

Regressor Coefficient Standard Error T-Ratio[Prob]

C 12.8843 .56249 22.9059[.000]

LCPU 53017 11226 4.7228[.000]

LRAM 18139 .073414 2.4708[.015]

LHD -.49508 .074823 -6.6166[.000]

sk st st ske sk sk sie st ske sk sk sie sk sk sk sk sie sk sk sk sk sie st sk sk sk sie st sk sk sk sie st sk sk sk sie sk sk sk ske sk st sk sk ske sk sk sk sk ske sk st sk sk ske sk sk sk sk ske sk st sk sk ske sk steoske sk stk skeoskokoskoskoskosk
R-Squared 30697 R-Bar-Squared 28772

S.E. of Regression 15112 F-stat. F( 3,108) 15.9460[.000]
Mean of Dependent Variable 15.6845 S.D. of Dependent Variable  .17906
Residual Sum of Squares  2.4663 Equation Log-likelihood 54.7624
Akaike Info. Criterion 50.7624 Schwarz Bayesian Criterion  45.3254
DW-statistic 1.0486

sk sk s sk ok sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk skoskokosk sk sk sk sk

Diagnostic Tests
sk sfe she sk sk sk sk sk sk she sk ske s sk sk sk sk sk ske sk sk sk sk sk sk sk ske sk sk sk sk sk sk ske sk sie sk sk st sk sk ske sk sie sk sk sk sk ske sk sie sk sk st sk sk sk ske st sk sk sk sk sk ske skt sk sk sk skeoskeoskoskok sk skoskosk

*  Test Statistics * LM Version * F Version *
sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk st sk sk sk sk sk ke sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk skeoste sk stk sk skt sk skeoskeoske skeoskeoske sk sk sk sk skeske sk sksksk ok
* * * *

* A:Serial Correlation*CHSQ( 1)= 44.4408[.000]*F( 1, 107)= 70.3853[.000]*
* *

* *

* B:Functional Form *CHSQ( 1)= 7.7377[.005]*F( 1, 107)= 7.9408[.006]*
%

* * *

* C:Normality *CHSQ( 2)= 1.9943[.369]* Not applicable *
* * *

*

* D:Heteroscedasticity*CHSQ(  1)= 49.6001[.000]*F( 1, 110)= 87.4362[.000]*
she st s she she ke ske she s sie sfe st sie she ste sk she she e she sk sk sie she st sie she st s she st sk she she ke sie she st sie she st sie she ste sk ske she ke ske sk sk sie sk st sie she ste s sfe st sk ske she sk sie she st st sfe st sie sl stesieske seskoske sk
A:Lagrange multiplier test of residual serial correlation
B:Ramsey's RESET test using the square of the fitted values
C:Based on a test of skewness and kurtosis of residuals
D:Based on the regression of squared residuals on squared fitted values
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Ordinary Least Squares Estimation
sk st st ske sk sk sie sk sk sk sk sie st sk sk sk sie sk sk sk sk sie st sk sk sk sie st sk sk sk sie st sk sk sk sie st sk sk sk sk sk sk sk ske sk st sk sk ske sk ste sk sk ske st st sk sk ske st sk sk sk ske sk steosk sk skt skeoskokoskeoskoskosk
Dependent variable is LPT

112 observations used for estimation from 1 to 112
s e st st sk e sk ok s sk e e ok st s sk ke s st s sk ke s s st sk e s sk st s sk ke sk st s sk ke s st s sk ke sk st st s e sk sk st s sk ke s st s sk ke s st s sk ke sk sk st sk sk sk sk st sk sk sk s skeskok

Regressor Coefficient Standard Error T-Ratio[Prob]

C 17.3018 .62662 27.6113[.000]

LCPU -.31706 12237 -2.5911[.011]

LRAM 19141 .054467 3.5142[.001]

LHD -.23837 061794 -3.8575[.000]

DP 32575 .034474 9.4490[.000]

sk st st ske sk sk sie st sk sk sk sie sk sk sk sk sie sk sk sk sk sie st sk sk sk sie st sk sk sk sie sk sk sk ske st sk sk sk ske sk ste sk sk ske sk st sk sk sk sie st sk sk ske sk sk sk sk ske sk sk sk ke ske sk steosk sk skeoskeoskeoskeokoskeoskoskosk
R-Squared .62221 R-Bar-Squared .60809

S.E. of Regression 11209 F-stat. F( 4,107) 44.0565[.000]
Mean of Dependent Variable 15.6845 S.D. of Dependent Variable  .17906
Residual Sum of Squares 1.3445 Equation Log-likelihood 88.7393
Akaike Info. Criterion 83.7393 Schwarz Bayesian Criterion  76.9430
DW-statistic 1.0502

sk sk sk sk ok sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk s sk sk skosie sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk skoskoskokosk sk sk kg

Diagnostic Tests
sk sfe sk sk sie sk sk st sk sfe sk ske s sk sk sk sk sk ske sk sk sk sk sk sk sk ske sk sk sk sk sk sk sk ske st sk sk st sk sk sk sk sie sk sk sk sk ske sk sie sk sk sk sk sk sk ske st sk sk sk sk sk sk sk sk sk sk skeoskoskoskok sk skoskosk

*  Test Statistics * LM Version * F Version *
sk sk ke sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk st sk sk sk sk sk ke sk sk sk sk sk sk sk sk sk sk sk sk ke sk sk sk sk sk sk sk sk st st sk sk sk sk ke sk skt sk skeoskeoske sk sk sk sk skeskeoske sk sk
* * * *

* A:Serial Correlation*CHSQ( 1)= 52.1073[.000]*F( 1, 106)= 92.2212[.000]*
* *

* *

* B:Functional Form *CHSQ( 1)= 15.4456[.000]*F( 1, 106)= 16.9566[.000]*
%

* * *

* C:Normality *CHSQ( 2)= 1.0077[.604]* Not applicable *
*

* * *

* D:Heteroscedasticity*CHSQ( 1)= 53.0871[.000]*F( 1, 110)= 99.1223[.000]*
sk st sk she she ke ske she sk sie she ste stk she ste sk she she ke ske she sk sie she st sie she st s she st sk she sk sk sk she st sie she st sl she sfe s she she ke ske she sk sie she st sie she ste s sfe ste sk ske she sk ske she ste st sfe st sie sl stk sk seskoske sk
A:Lagrange multiplier test of residual serial correlation
B:Ramsey's RESET test using the square of the fitted values
C:Based on a test of skewness and kurtosis of residuals
D:Based on the regression of squared residuals on squared fitted values
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Ordinary Least Squares Estimation
sk st st ske sk sk sie st ske sk sk sie st sk sk ske st sk sk sk sk sie st sk sk sk sie st sk sk sk sie st sk sk sk sie sk sk sk sk sk sk sk sk sk sie st sk sk ske st ste sk sk ske sk st sk sk ske sk sk sk sk ske sk steosk sk skt skeoskokoskoskoskosk
Dependent variable is LPT

135 observations used for estimation from 1 to 135
s e s st sk e s o s s e e ok st s sk ke s st s sk ke s s st sk e s st st s s ke sk st s sk ke s st s sk ke sk st st s e sk sk st s sk sk sk st s sk ke s st s sk sk sk st st sk sk s sk st sk sk sk s skeskeok

Regressor Coefficient Standard Error T-Ratio[Prob]

C 12.1797 27503 44.2849[.000]

LCPU 56208 .059865 9.3892[.000]

LRAM .063857 036177 1.7651[.080]

LHD -.19749 .032896 -6.0034[.000]

sk ste sk she she ke ske she ke sie she st sie she sfe sk she she s ske she sk sie she st sie she st s she st sk she she sk sie she sk sie she st sie she ste s ske she ke ske she sk sie sfe st sie she st s sfe st sk she she ke ske sfe e st she st sie sl stk ske seskeske sk
R-Squared .64828 R-Bar-Squared .64022

S.E. of Regression .090928 F-stat. F( 3,131) 80.4844[.000]
Mean of Dependent Variable 15.5785 S.D. of Dependent Variable  .15159
Residual Sum of Squares 1.0831 Equation Log-likelihood 134.1610
Akaike Info. Criterion  130.1610 Schwarz Bayesian Criterion 124.3505
DW-statistic 2.2120

sk sk sfe sk ok ke sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk s sk sk sk sk sk sk sk s sk sk skoske sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk ok sk sk sk sk skoskokosk sk sk kg

Diagnostic Tests
sk s sk sfe sk sk sl sk sfe ke s sk sk sl sk sk sl sk sl sk sk sk sk sl ke sk sk sk sle ke s sk sk sl ke s sk sk sl ke s sk sk sl i s sk sk sl i sk sl sk sl i s sl sk sk i s sk sk sl i ook sk sl sk skeoskosk skok skosk

*  Test Statistics * LM Version * F Version *
ok sk sk ok sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk ke sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk ok
* * * 3k

* A:Serial Correlation*CHSQ( 1)= 2.0120[.156]*F( 1, 130)= 1.9668[.163]*
*

* k k

* B:Functional Form *CHSQ( 1)= 17.5436[.000]*F( 1, 130)= 19.4171[.000]*
* *

* *

* C:Normality ~ *CHSQ( 2)= 18.1891[.000]*  Not applicable  *
* *

* *

* D:Heteroscedasticity*CHSQ( 1)= .17961[.6721*F( 1, 133)= .17719[.674]*
sk sie sk sfe sk sk sie sk sfe sk sk sie sk sle sk sk sie sk sle sk sk sie sk sle sk sk sie sk sfe sk sk sie sk sfe sk sk sie sk sl sk sk sie sk sle sk sk sie sk sl sk sk sie sk sle sk sk sk sk sleosk skeosie sk sk skeosie sk sk sk skeoseok skoskoskosk
A:Lagrange multiplier test of residual serial correlation
B:Ramsey's RESET test using the square of the fitted values
C:Based on a test of skewness and kurtosis of residuals
D:Based on the regression of squared residuals on squared fitted values
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Dependent Variable: LPT
Method: Least Squares
Sample: 1 135

Included observations: 135

Weighting series: fitted

Variable Coefficient Std. Error t-Statistic Prob.
C 12.21177 0.272165 44.86899 0
LCPU 0.555846 0.059359 9.364161 0
LRAM 0.066185 0.036197 1.828471 0.0698
LHD -0.19815  0.032986 -6.006976 0
Weighted Statistics
R-squared 0.875719 Mean dependent var 15.57943
Adjusted R-squared 0.872872 S.D. dependent var 0.254949
S.E. of regression 0.090902  Akaike info criterion -1.92889
Sum squared resid 1.082472  Schwarz criterion -1.84281
Log likelihood 134.2001 F-statistic 307.6863
Durbin-Watson stat 2.218907 Prob(F-statistic) 0
Unweighted Statistics
R-squared 0.648239 Mean dependent var 15.57853
Adjusted R-squared 0.640184 S.D. dependent var 0.151594
S.E. of regression 0.090933 Sum squared resid 1.083219
Durbin-Watson stat 2.223023
White Heteroskedasticity Test:
F-statistic 55.50018 Probability = 0.0000
Obs*R-squared 101.7411 Probability  0.0000
Normality Test of Residuals
Sample 1 135
Observations 135
Mean -2.46E-6 Std. Dev. 0.89879
Median 0.033753 Skewness -0.892289
Maximum 0.113945 Kurtosis 2.733781
Minimum -0.209002

Jarque-Bera 18.31270

Probability  0.000106
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Ordinary Least Squares Estimation
sk sk sfe sk ok sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk skoskoskokosk sk ke sk sk
Dependent variable is LPT

135 observations used for estimation from 1 to 135
s sk sk ok sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk

Regressor Coefficient Standard Error T-Ratio[Prob]

C 14.0599 .10788 130.3283[.000]

LCPU .27008 021772 12.4052[.000]

LRAM -.067992 .012655 -5.3727[.000]

LHD -.035029 .011989 -2.9218[.004]

DP 26120 .0080138 32.5938[.000]

s e st st sk e s ok s s e ke sk st s sk ke s st s sk ke s st s sk e sk st st s s ke sk st s sk ke s st s sk ke sk st st sk e sk sk st s sk sk s st s sk ke s st s sk ke s st st sk sk s sk st st sk sk s sfeskeok
R-Squared 96165 R-Bar-Squared .96047

S.E. of Regression .030139 F-stat. F( 4, 130) 815.0116[.000]
Mean of Dependent Variable 15.5785 S.D. of Dependent Variable  .15159
Residual Sum of Squares .11809 Equation Log-likelihood ~ 283.7512
Akaike Info. Criterion ~ 278.7512 Schwarz Bayesian Criterion 271.4880
DW-statistic 1.7968

sk sk sk ske sk sk sk sk sk sk sk ske s sk sk sk sk sk ske sk sk sk sk sk sk ske sk sie sk sk sk sk sk ske sk st sk sk st sk sk ske sk sie sk sk sk sk ske sk sk sk sk sk sk sk ske sk st sk sk sk sk sk sk sk sk sk sk sk skeoskoskoskok sk skoskosk

Diagnostic Tests
sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk skoskoskosk ok

*  Test Statistics * LM Version * F Version *
sk sk sk ske sk sk ske sk sk sk sfe st sk she st s ske sk sk ske sk sk sie sk sk sk ske st s ske sk sk ske sk sk sie sk sk sie sk st st ske st s ske sk sk ske sk sk sie sk st st ske st s ske sk sk ske sk sk ske sk steosie sk stesteske seskeske skeskoske sk
* * * *

* A:Serial Correlation*CHSQ( 1)= 1.5933[.207]*F( 1, 129)= 1.5407[.217]*
*

* * *

* B:Functional Form *CHSQ( 1)= 5.1974[.023]*F( 1, 129)= 5.1653[.025]*
*

* k k

* C:Normality *CHSQ( 2)= 6.8262[.033]* Not applicable *
*

* * k

* D:Heteroscedasticity*CHSQ( 1)= 1.5440[.214]*F( 1, 133)= 1.5387[.217]*

s e st s sk e sk ok st s s e ok st s sk sk s st s sk ke s s s sk e sk sk st s s ke sk st s sk ke s st s sk ke s st st sk e s sk st s sk sk s st s sk ke s st s sk ke sk sk st sk sk sk sk st sk sk sk sk skeskeok
A:Lagrange multiplier test of residual serial correlation

B:Ramsey's RESET test using the square of the fitted values

C:Based on a test of skewness and kurtosis of residuals

D:Based on the regression of squared residuals on squared fitted values
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Dependent Variable: LPT

Method: Least Squares

Date: 07/17/03 Time: 18:25

Sample: 230 364

Included observations: 135

\Weighting series: FIT

\Variable Coefficient Std. Error t-Statistic Prob.

C 14.05177  0.10643 132.0286 0

LCPU 0.271248 0.021528 12.59994 0

LRAM -0.06781 0.012684 -5.345918 0

LHD -0.03514 0.012024 -2.922125 0.0041

DP 0.261007 0.008009 32.5904 0

Weighted Statistics

R-squared 0.986447 Mean dependent var 15.57943

Adjusted R-squared 0.98603 S.D. dependent var 0.254949

S.E. of regression 0.030133 Akaike info criterion -4.13004

Sum squared resid 0.118042 Schwarz criterion -4.02244

Log likelihood 283.7778 F-statistic 2365.552

Durbin-Watson stat 1.792461 Prob(F-statistic) 0
Unweighted Statistics

R-squared 0.96165 Mean dependent var 15.57853

Adjusted R-squared 0.96047 S.D. dependent var 0.151594

S.E. of regression 0.03014 Sum squared resid 0.118097

Durbin-Watson stat 1.788268

White Heteroskedasticity Test:

F-statistic 10.83272 Probability  0.0000
Obs*R-squared 59.15542 Probability  0.0000

Normality Test of Residuals
Sample 1 135

Observations 135

Mean 8.48E-7 Std. Dev. 0.029680
Median 0.000708 Skewness -0.244764
Maximum 0.063759 Kurtosis -2.007711
Minimum -0.052132

Jarque-Bera 6.886544 Probability  0.031960
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Ordinary Least Squares Estimation
sk sfe sk sk sie sk sk st sk she sk ske sk sk sk st sk sk ske sk sk sk sk sk sk ske sk sie sk sk sk sk sk sk ske st sk sk st sk sk ske sk sie sk sk st sk ske sk sk sk sk sk sk sk sk ske st sk sk sk sk sk sk sk st sk sk sk skoskoskoskok sk skoskosk
Dependent variable is LPT

252 observations used for estimation from 1 to 252
e e st st sk e s o s s e ke ok st s sk sk s st s sk ke s s st sk e e st st sk s ke sk st s sk ke s st s sk ke s s st s e s sk st s sk ke s st s sk ke s st s sk sk sk sk st sk sk s sk st sk sk sk sk skeskeok

Regressor Coefficient Standard Error T-Ratio[Prob]

C 12.3385 45268 27.2562[.000]

LCPU 24258 .048885 4.9621[.000]

LRAM 21877 .061361 3.5652[.000]

LHD .050930 .093252 .54615[.585]

she st sk she she ke ske she e sie she st sie she ste sk she she s ske sk sk sie she st sie sfe ste s she st sk she sk sk sie she st sie she st sl she ste s she she ke ske she sk sie she st sie she ste s she st ke ske she sk sk sfe e st she stk sl stesie sk seskoske sk
R-Squared .19947 R-Bar-Squared .18979

S.E. of Regression 20605 F-stat. F( 3,248) 20.5986[.000]
Mean of Dependent Variable 15.4775 S.D. of Dependent Variable  .22891
Residual Sum of Squares ~ 10.5288 Equation Log-likelihood 42.5177
Akaike Info. Criterion 38.5177 Schwarz Bayesian Criterion  31.4588
DW-statistic 1.7840

s sk oo sk ok ok s ok ok ok ok ook sk skok sk sk ok ok ok skok sk skok sk sk ok ok sk sk ok sk skl sk sk ook sk ok okok sk otk sk ook sk ook otk sk ok okosk ook kokok skl sk s okok sk okok ok

Diagnostic Tests
sk s sk sfe sk s ok sk sfe sk s sk s sl sk sk sk sk sl sk sk sk sk sk ke s sk sk sle ke sk sk sk sl ke sk sk sk sk ke s sk sk sl ke s sk sk sk i sk sk sk sl i s sk sk sl i s sk sk sl i s sk sk sl sk sk skeoskok skosk sksk

*  Test Statistics * LM Version * F Version *
sk sk sk ok sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk s sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk
* * * 3k

* A:Serial Correlation*CHSQ( 1)= 2.9201[.087]*F( 1,247)= 2.8957[.090]*
*

* k k

* B:Functional Form *CHSQ( 1)= 5.6030[.018]*F( 1,247)= 5.6167[.019]*
* *

* *

* C:Normality *CHSQ( 2)= 3295.7[.000]*  Not applicable *
* *

* *

* D:Heteroscedasticity*CHSQ( 1)= 4.0628[.044]1*F( 1, 250)= 4.0966[.044]*
she st sk she she ke sk she e sie she st sie she st sk she she ke ske sk sk sie she st sie she st s she st sk she she sk sie she st sie she st sie she ste s she she ke ske she sk sie sk st sie she st s sfe ste ke ske she sk sk she e st she st sie sl stk sk seskoske sk
A:Lagrange multiplier test of residual serial correlation
B:Ramsey's RESET test using the square of the fitted values
C:Based on a test of skewness and kurtosis of residuals
D:Based on the regression of squared residuals on squared fitted values
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Ordinary Least Squares Estimation
sk st st sk sk sk sie st ske sk sk sie st sk sk sk sie sk sk sk sk sie st sk sk sk sie st sk sk sk sie sk sk sk sk sie sk sk sk sk sk sk sk sk ske sk sk sk sk ske sk st sk sk ske sk sk sk sk ske sk sk sk sk ske sk skeosk sk skeoskeoskeoskokoskeoskoskosk
Dependent variable is LPT

252 observations used for estimation from 1 to 252
s e st st sk e sk ok st sk e s sk st s sk ke s st s sk ke s s st sk s s st st s s ke sk st s sk ke s st s sk ke s st st sk e s sk st s sk sk s st s sk ke s st s sk ke s sk st sk ke s sk st st sk sk s skeskok

Regressor Coefficient Standard Error T-Ratio[Prob]

C 12.6378 .55495 22.7731[.000]

LCPU 22506 .083994 2.6795[.008]

LRAM 22713 .060055 3.7820[.000]

LHD -.010013 .086079 -.11633[.907]

DP -.050224 .047596 -1.0552[.292]

MF .090999 .048382 1.8809[.061]

M17 .066325 .033587 1.9747[.049]

CD -.095081 .038666 -2.4590[.015]

FM .14710 .026065 5.6435[.000]

s e st s sk e sk ok s s s ke ok st s sk sk sk st s sk ke s st st sk e sk st st s sk e sk st s sk ke s st s sk ke sk s st s e s sk st s sk sk s st s sk ke s st s sk ke s st s sk sk sk sk st sk sk sk sk sfeskok
R-Squared .33980 R-Bar-Squared 31807

S.E. of Regression .18903 F-stat. F( 8, 243) 15.6339[.000]
Mean of Dependent Variable 15.4775 S.D. of Dependent Variable  .22891
Residual Sum of Squares 8.6831 Equation Log-likelihood 66.8016
Akaike Info. Criterion ~ 57.8016 Schwarz Bayesian Criterion  41.9191
DW-statistic 1.7285

sk sfe sk sk sie sk sk sk sk she sk ske sk sk sk sk sk sk ske sk sk sk sk sk sk sk ske sk sk sk sk sk sk sk ske st sk sk st sk sk ske sk sie sk sk sk sk ske sk sk sk sk sk sk sk sk ske sk sk sk sk sk sk sk sk st sk sk sk skeoskoskoskok sk skoskosk

Diagnostic Tests
sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk sk skoskoskoskoskok

*  Test Statistics * LM Version * F Version *
sk st sk ske sk sk ske sk sk sk sfe sk sk ske st s ske sk sk ske sk sk sie sk sk sie sk ste st ske st sk ske sk sk sie sk sk sie sk st sk ske st s ske sk sk ske sk sk sie sk st sie sk ste st ske st sk ske sk sk ske s steosie sk stesie sk skeskeske skeskskeosk
% * * *

* A:Serial Correlation*CHSQ( 1)= 4.8663[.027]*F( 1,242)= 4.7652[.030]*
*

* * *

* B:Functional Form *CHSQ( 1)= 7.4995[.006]*F( 1,242)= 7.4228[.007]*
*

* k k

* C:Normality *CHSQ( 2)= 5870.1[.0007* Not applicable *
*

* k k

* D:Heteroscedasticity*CHSQ( 1)= 1.1319[.287]*F( 1,250)= 1.1280[.289]*
s e st st sk e s ot ot sk s ke sk st s sk sk s st s sk ke s s st sk e sk st st s s ke sk st s sk sk s st s sk ke s s st s e s sk st s sk ke s st s sk ke s st s sk ke s sk st sk ke sk sk st sk sk sk s sfeskok
A:Lagrange multiplier test of residual serial correlation
B:Ramsey's RESET test using the square of the fitted values
C:Based on a test of skewness and kurtosis of residuals
D:Based on the regression of squared residuals on squared fitted values
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