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JKBUBAJEHTHOCTH TecTa Chow U Tecra o
3HAYMMOCTH rpynnsl dummy -
[HEPEMEHHBIX



CHOW TEST AND DUMMY VARIABLE GROUP TEST

reg COST N
Source | SS df MS Number of obs = 74
————————— o F( 1, 72) = 46.82
Model | 5.7974e+11 1 5.7974e+11 Prob > F = 0.0000
Residual | 8.9160e+11 72 1.2383e+10 R-squared = 0.3940
————————— +--————— Adj R-squared = 0.3856
Total | 1.4713e+12 73 2.0155e+10 Root MSE = 1.1le+05
COST | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_________ +____________________________________________________________________
N | 339.0432 49.55144 6.842 0.000 240.2642 437.8222
cons | 23953.3 27167.96 0.882 0.381 -30205.04 78111.65

Pe3ynbraTbl OLLeHKU 3aBUCUMOCTU PAcXo4oB OT YUCIIEHHOCTH
yJalimxcs



CHOW TEST AND DUMMY VARIABLE GROUP TEST
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CHOW TEST AND DUMMY VARIABLE GROUP TEST

reg COST N OCC NOCC

Source | SS df MS Number of obs = 74
————————— +---—-— F( 3, 70) = 49.64
Model | 1.0009e+12 3 3.3363e+ll Prob > F = 0.0000
Residual | 4.7045e+11 70 6.7207e+09 R-squared = 0.6803
————————— +--—-—————— Adj R-squared = 0.6666
Total | 1.4713e+12 73 2.0155e+10 Root MSE = 81980
COST | Coef Std. Err t P>|t| [95% Conf. Interval]
_________ +____________________________________________________________________
N | 152.2982 60.01932 2.537 0.013 32.59349 272.003

ocC | -3501.177 41085.46 -0.085 0.932 -85443 .55 78441.19
NOCC | 284.4786 75.63211 3.761 0.000 133.6351 435.3221
cons | 51475.25 31314.84 1.644 0.105 -10980.24 113930.7

BknrovyeHne dummy — nepemMeHHOM And cBo6oaHoOro YneHa u dummy
— nepemMeHHoun Ana koadp g rumeHTa HaKNoHa



CHOW TEST AND DUMMY VARIABLE GROUP TEST

Whole sample
CosT = 24,000 + 339N RSS =8.91x10"

Whole sample
COST = 51,000 — 4,0000CC + 152N + 284NOCC RSS =4.71x10"

(8.91x10" —4.71x10"")/2

F(2,70) =
(2,70) 4.71x10"/70

=31.2

F — ctaTucTtuka gnsi npoBepkn 3Ha4YMMocCcTu rpynnbl dummy —
nepeMeHHbIX.
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CHOW TEST AND DUMMY VARIABLE GROUP TEST

Whole sample
CosT = 24,000 + 339N RSS =8.91x10"

Whole sample
COST = 51,000 — 4,0000CC + 152N + 284NOCC RSS =4.71x10"

(8.91x10" —4.71x10"")/2

F(2,70) =
(2,70) 4.71x10"/70

=31.2 F(2,70)c.it .19 = 7.6

CpaBHMBas 3Ha4YeHUs1 TeCToBOM F — CTaTUCTUKKU C KPUTUYECKUM,
oTBepraemM runoresy o HesaHa4YMMocCTU rpynnbi dummy —
nepeMeHHbIX.
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CHOW TEST AND DUMMY VARIABLE GROUP TEST
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CHOW TEST AND DUMMY VARIABLE GROUP TEST

reg COST N if OCC==

Source | SS df MS Number of obs = 40
————————— s e il D F( 1, 38) = 13.53
Model | 4.3273e+10 1 4.3273e+10 Prob > F = 0.0007
Residual | 1.2150e+11 38 3.1973e+09 R-squared = 0.2626
————————— - - Adj R-squared = 0.2432
Total | 1.6477e+11l 39 4.2249%e+09 Root MSE = 56545
COST | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_________ +____________________________________________________________________
N | 152.2982 41.39782 3.679 0.001 68.49275 236.1037

cons | 51475.25 21599.14 2.383 0.022 7750.064 95200.43

Nanee oueHUBaeM napameTpbl YypaBHEHUS perpeccuu no
HaonwgeHnam gna 40 oObIYHbLIX LWKON
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CHOW TEST AND DUMMY VARIABLE GROUP TEST

reg COST N if OCC==

Source | SS df MS Number of obs = 34
————————— Al il e il bl F( 1, 32) = 55.52
Model | 6.0538e+11 1 6.0538e+11 Prob > F = 0.0000
Residual | 3.4895e+11 32 1.0905e+10 R-squared = 0.6344
————————— e e e iy Ad]j R-squared = 0.6229
Total | 9.5433e+1l1 33 2.8919e+10 Root MSE = 1.0e+05
COST | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_________ +____________________________________________________________________
N | 436.7769 58.62085 7.451 0.000 317.3701 556.1836

_cons | 47974 .07 33879.03 1.416 0.166 -21035.26 116983.4

U 34 npodrecCUOHaNbHbLIX LUKOI.
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CHOW TEST AND DUMMY VARIABLE GROUP TEST
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CHOW TEST AND DUMMY VARIABLE GROUP TEST

OObIYHbIe WKONbI
COST = 51,000 + 152N  RSS = 1.22x10™

NMpodeccuoHarnbHbIe WKOMbI

COST = 47,000 + 436N  RSS = 3.49x10"
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CHOW TEST AND DUMMY VARIABLE GROUP TEST

OObIYHbIE WKObI
GOST = 51,000 + 152N RSS =1.22x10"

NMpocdeccuoHanbHbIe WKOMbI
COST = 47,000 + 436N RSS = 3.49x10"

Bce wkonbli
COST = 51,000 — 4,0000CC + 152N + 284NOCC RSS =4.71x10"
Ecnu OCC =0, To nony4yaem ypaBHeHUe ANA OObIYHbIX LUKOJ

COST = 51,000 + 152N
Ecnn OCC =1, To nony4yaem ypaBHeHMe Ana npodecCUoHanbHbIX LUKOS

COST = 47,000 + 436N

3aBUCUMOCTb pacxoAoB B 3aBUCUMOCTM OT YUcCIa YY4EHUKOB ANS
0ObIYHbIX U NpocdeccUoHanbHbIX LWKOM OKa3anacb O4HOW N TOMN Xe.
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CHOW TEST AND DUMMY VARIABLE GROUP TEST

OObIYHbIE WKObI
COST = 51,000 + 152N RSS = 1.22x10"

NMpodeccnmoHanbHble WKOSbI
COST = 47,000 + 436N RSS = 3.49x10"

Bce wkonbl
GOST = 51,000 - 4,0000CC + 152N + 284NOCC RSS =4.71x10"

(8.91x10" —[3.49x10"" +1.22x10""])/ 2
(3.49x10" +1.22x10")/70

(8.91x10" —4.71x10"")/ 2
4.71x10"/70

F(2,70) = =31.2

=31.2

F(2,70) =

F — cTaTUCTUKKM B TeCcTe 0 3HAYMMOCTM rpynnbl dummy —
nepemMeHHbIX U Tecte Chow coBnagaror.




CHOW TEST AND DUMMY VARIABLE GROUP TEST

OObIYHbIE WKObI
COST = 51,000 + 152N RSS = 1.22x10"

NMpodeccnmoHanbHble WKOSbI
COST = 47,000 + 436N RSS = 3.49x10"

Bce wkonbl
GOST = 51,000 - 4,0000CC + 152N + 284NOCC RSS =4.71x10"

(8.91x10" —[3.49x10" +1.22x10""])/ 2
(3.49x10" +1.22x10")/70

(8.91x10" —4.71x10"")/ 2
4.71x10"/70

F(2,70) = =31.2

F(2!70) = =31.2 F(2’70)crit,0.1% =7.6

B kaxxgom crniy4yae HyneBas runorte3a orBepraetcsa npu 0.1% ypoBHe
3HA4YMMOCTM.
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