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1. Translog Cost Function
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2. Linear Homogeneity
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System: SUR1
Estimation Method: Seemingly Unrelated Regression
Date: 06/12/13 Time: 10:36
Sample: 1367 1389
Included observations: 23
Total system (balanced) observations 69
Linear estimation after one-step weighting matrix
Coefficient Std. Error t-Statistic Prob.
C(1) 43.48452 4.187026 10.38554 0.0000
C(4) -1.024913 0.121455 -8.438601 0.0000
C(5) -0.240416 0.404623 -0.594173  0.5547
C(6) -0.942205 0.101531 -9.280017 0.0000
C(7) -0.553692 0.327193 -1.692248 0.0961
C(8) -1.910830 0.539113 -3.544397 0.0008
C(10) -0.032205 0.002926 -11.00579 0.0000
C(2) 15.93557 2.856594 5.578521 0.0000
C(9) -2.056861 0.682589 -3.013325  0.0039
C(11) -0.013981 0.001962 -7.124047  0.0000
C@3) 107.0558 12.97718 8.249538 0.0000
C(12) -0.081037 0.008755 -9.256504 0.0000
Determinant residual covariance 1.80E-07
Equation: LW1_4=C(1)-(0.00018*C(4)+0.1346*C(5)+0.8634*C(6))
*LP1_4-+(C(4)-C(7))*0.00018*LP2_4+(C(5)-C(8))*0.1364*LP3_4
+C(10)*T
Observations: 23
R-squared 0.969990 Mean dependent var 0.272928
Adjusted R-squared 0.958736 S.D. dependent var 0.399463
S.E. of regression 0.081145 Sum squared resid 0.105352
Durbin-Watson stat 0.906613
Equation: LW2_4=C(2)-(0.5212*C(4)+0.1364*C(9)+0.34238*C(7))
*LP2_4+(C(4)-C(6))*0.5212*LP1_4+(C(9)-C(8))*0.1364*LP3_4
+C(11)*T
Observations: 23
R-squared 0.911862 Mean dependent var -3.245368
Adjusted R-squared 0.878810 S.D. dependent var 0.170322
S.E. of regression 0.059293 Sum squared resid 0.056250
Durbin-Watson stat 1.088174

Equation: LW3_4=C(3)-(0.5212*C(5)+0.00018*C(9)+0.4786*C(8))
*LP3_4+(C(5)-C(6))*0.5212*LP1_4+(C(9)-C(7))*0.00018*LP2_4
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+C(12)*T

Observations: 23

R-squared 0.921910 Mean dependent var -0.341133
Adjusted R-squared 0.892626 S.D. dependent var 0.825710
S.E. of regression 0.270569 Sum squared resid 1.171318
Durbin-Watson stat 0.790063




