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                               GLS  :  

N=50 T=8 K=1  

(Within) := 329.5562  
(Between)  := 120.0483 

-  
-  
-     

 5   
6   :  

              = 4.72 0.83 + 1.26 

= 312.4  

    = 61.07 42.18 + 18.95 + 5.4 + 4.76 + 7.64 + 6.31 + 4.74   

= 221.9  

      = 43.54 11.63 + 18.42 

= 246.2  

   

( ) = 612.4 3.1
3.1 135.8  

( ) = 402.6 0.98
0.98 133.1  

5%  :  
- Hausman 
- Wald 
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 :  
t 1  2  3  4  5  6  7  
y 85  102  115  132  150  165  175  

-     
- 9  
-  

  
  )4  (  

91 y x1   
x2 x3   

Logit  :  
     
     Variable Coefficient Std. Error z-Statistic Prob.   
     
     C 3.554892 1.376936 2.581741 0.0098 
X1 -13.29469 5.039049 -2.638333 0.0083 
X2 -0.286666 0.090512 -3.167151 0.0015 
X3 0.551027 0.230732 2.388166 0.0169 
     
     McFadden R-squared 0.508391     Mean dependent var 0.329670 
S.D. dependent var 0.472698     S.E. of regression 0.294120 
Akaike info criterion 0.711218     Sum squared resid 7.526072 
Schwarz criterion 0.821586     Log likelihood -28.36043 
Hannan-Quinn criter. 0.755745     Deviance 56.72085 
Restr. deviance 115.3780     Restr. log likelihood -57.68899 
LR statistic 58.65712     Avg. log likelihood -0.311653 
Prob(LR statistic) 0.000000    
     
     Obs with Dep=0 61      Total obs 91 
Obs with Dep=1 30    
     
     - Logit  

-  
- x1=1, x2=3, x3=3  

 
 

  

  ( ) = 5.99 , = 1.96 ,  t( )
. = 3.18 , ,  F( , )

. = 4.17 
 

  

                                                                     

                                                                                                



  -   
   

 
                                                                                     

                                                                                                  :11/01/2026                                             
    

 

  :  

-       =  
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=  
329.5562

50( 1) 1 = 0.9442 

-              =   

 

=  
1

50
(120.0483)

0.9442
8 = 2.2829 

-               = 1
  

  

= 1
0.9442

0.9442 (2.2829)(8) = 0.7782 

- Hausman 
  

 :  
: = 0 
: 0 

  
= ( ) [ ( ) ( )] ( ) 

( ) = 42.18
18.95

11.63
18.42 = 30.55

0.53  

( ) ( ) = 612.4 3.1
3.1 135.8

402.6 0.98
0.98 133.1 = 209.8 4.08

4.08 2.7  

( ) ( ) = 549.8136 

( ) ( ) = 2.7 4.08
4.08 209.8  

[ ( ) ( )] = 0.0049 0.0074
0.0074 0.38   
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1 
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0.5 0.5 

0.5 



= ( 30.55 0.53) 0.0049 0.0074
0.0074 0.38

30.55
0.53 = 3.359 

= 3.359   F( , )
. = 4.17  

  

- Wald 
  

 :  
: = = = = = 0 

:  0 
 

=
( 1)

( ( 1) )  

=
(312.4 221.9) ( 5 1)

221.9 (5( 1) 2) = 2.34 

Wald = 2.34   ( ) = 5.99
 . 
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( ) =
1

 

         ( ) = , , = 

   :                                 = +  

- OLS 
t y ln y =w 1\t =z w*z z2 

1 85  4.442651 1 4.442651 1 
2 102  4.624973 0.5 2.312486 0.25 
3 115  4.744932 0.333333 1.581644 0.111111 
4 132  4.882802 0.25 1.2207 0.0625 
5 150  5.010635 0.2 1.002127 0.04 
6 165  5.105945 0.166667 0.850991 0.027778 
7 175  5.164786 0.142857 0.737827 0.020408 

  33.97672 2.592857 12.14843 1.511797 
= 0.3704      = 4.8538 

=  
  
  =  

12.1484  7 0.3704 4.8538
1.5117 (0.3704) 0.79 
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570.  
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=   = 4.8538 0.79) 0.3704 = 5.15 

           := 5.15 0.79   

    : 

= . .    

- 9  

= . .  = 157.94  

-  
max = lim =  =  . = 172.43  
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 :  

= 3.554 13.294 X  0.286 X + 0.551 X    

- -   
-   ( X )     

  
-  (X )   

  . 
-  (X )      

  
-   :  

  x1=1, x2=3, x3=3   :  

= 3.554 13.294 (1)  0.286 (3)  + 0.551 (3) 8.945 

              = .  

               = 0.00013 
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0.00013

1 + 0.00013 = 0.00013 
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