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Appendix 1

From the production function on the form:
q=BtmLha Kp e*

The function transformed into the log-linear:
In(*)=C+mIn(t) +a InLh) +p INAT) +i

Where C=1 (8).

LSII Varidde is LORO
/P ne ]5(13
In:lu:bdaglservanors 16 dfter adjusting edoants
Variade Cdfficet  d Brar  tSdidtic  Pda
c 1178 594331 019823 08474
LOXK 06543 032313 19351 Q0
LOAH 015 0384 1825 0030
LOGT 01987 0046319 4283% 0001
Q74386 Meen depadatvar 1320801
A%Lsted Rsouared 06/846 SD. dgacentvar 014256
008034 Adalke Info aiterian 4822106
scpared resd Q078119 Sdwaz aiterian -4.628053
Log likdlinood 198/32 FsEistic 1161743
Durbin\\atson stat 180/5%6 RdaF<Atistico) 000073L

The technical progress’ (f") effect is estimated to 176 percent for the period 1982 (7=1)
to 1997 (7=17).
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Appendix 2

From the production function on the form:

q=Bem Lha Kp e»

The function Transformed into the log-linear:

In(g) =¢ +mt+a In(Lh) +p IAT) + ]

LS// Varidde is LORO
e( Tne 1043
Induosd (rs 166fte’ajtsmg egoants
Varidde Gefficet Sd B tSaidic  Pda
c 5677849 460773 12374 02446
LOAH Q817 028623 28/0b Q01D
LOXK QP01 0414783 02040 Q74
T 02 005 55639 0001
0818316 Meen degpardentvar 1320801
AchstedR Q7/3645 SD depadantvar 014236
005/343 Adlke info aftaian 516835
scuared resd 00R2ZR Sdwarz aitaian 4975338
Log likelinood 264712 Fdlaistic 1808218
Durtain\\atson stat 166434 Pdo(Fstatistic) (016088025}

Egg%ech_nical progress’ (Bent) effect is estimated to 232 percent for the period 1982 to
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Appendix 3

From the production function on the form:

q =Bem,LhaK AE SeM

The function Transformed into the log-linear:

In(g) =c +mt+a INZA) + PIAT) + In(E) + o

LS/ Vardde is LORO
Cete: Tine 1200
Sarple: 1901 1997
Induckd dosenvetions: 7
Varigde Cxficet dd B tSaisic Rda
c -719346B 1750719 0410883 Q720
LOGH Q140 049018 Q21333 Q8B
LOXK 0520 1140883 05331 Q06865
LOCGE 1115017 Q53471 20004 Q1713
T 006/3 0030117 OB8P Q87
Rsquered 093622  Mean depandentvar 132853
usted Rsguered Q8837 SD dgpadatver 011780
SE d regresson Q@BAI6  Adlke Info atterian -6301D
Sumsgared resid 00815 Shwarz aiterion -64288%5
Log likelihood 174330 Fdaidic 1430712
Dubin\\atson st 221186 Rob(FHaistic) Q08636

[887technical progress’ (Ben) effect is estimated to 1.2 percent for the period 1982 to



Appendix 4

The production function:

qg=BtmLha Kp

The restricted /7=01is tried ¢ - Btm Lha e”

WA Test:

Eouatiar EG NY LK

NUl Hypothesis: Q2O

Pstatistic 3744448 Pradhlity 0]0)(520%
Chsguare 3744448 Praoatality 083

Transformed into log-linear:

I<A-G +min(i)+a 1 (Lh)+

LS Varidde is LO30
Dot Tine 11 8
Irdwbdaésavancrs 16 after adjusting edoaints
Vaidde Coeffidet Sd Brar  tSdistic  RAda
c 1170288 258/A88 45%/77 Qb
LOAH 0153019 03Bl 043846 Q637
LOGT 0136AlL 0032 378 0016
Rsouared 0663656 Mean cgpadertvar 1320301
usted Rsouared 061257 SD. dgpendentvar Q14236
SE d regession 00837/ 8 Aake Info aitaian 46/B24
Sumsgared resid 0146 Sdhwarz aitanian 4530653
likelihood 17,0117 Fdatistic 1284280
IMAason sat 130212  Rob(F4Haidic) Q00B>H

The technical progress’ {BF) takes the wholes honor for the output growth and Lh turn
insignificant.
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Appendix 5

The production function;

q=BtmLha Kp

The restricted a+/£=1 is tried: q =Btm Lha K xa e”

WA Test:
Eouatiar EG NY LK

Nl Hyoothesis: - GHAEHL
Fstatistic Q44 Pdaality Q500415
(hi-sguare Q4241 Pdaelity 0487183

The hypothesis is not rejected (but not accepted either).
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Appendix 6

Par-wise correlation among regressors (zero order correlation)

Cardation Vatnx
IOX | IGdaH 1 1O | LoGr
LOGK 1000000 O083P8 O3 080030
LOAH 08328 1000000 Q5x161 061X
LORO 05332 (0155 51(511 1.000000 0811788
LOGT -080/030 0]51155¢% 0811733 1000000

Correlation matrix estimates: r\2

--0.86, r;"=0.81, and r2=0.62. Where (/=\
(Lh); 3=\ (q); 4=\n(t))

n(K): 2=In

Auxiliary regressions of the models variables:

For the form: Int)= ¢ + In(Lh) + In(K)\ Rint) = 0-67
LS I \ariade is LOGT
Tine: 1943

mag%d]% J%Sggler agusting edoaints

Variade Geffidat  Sd B tSatisic  Rda

C P&ENL  36ExBL 180646 012

LOQH 28Bl6 2BV73 QI6H07 034D

LOXK 481990 1389 3430 004

R Q64132 Men var 191601
-SQHG% | g 5 chemErt 5

SE df regression 043124 Adaike irfo aitarian -1.28/[AP

Sumsquared resid 304319 Shwarz aitenian 1142741

likelinood O4APAY Fstistic 1351120

INMAAsoN stat 0440936 Rda=atidtic) 00000



For the form: In(Lh)=c + In(K) + In(t)\ R[n(Lh) = 0.76
LS ] \éaridde is LOQH

Tine ]942

wgdagjaer\amrs 16 dter edjusting edoants
Variade Cficet dd B tSaisic  Rdo
C 11358 083163 1303417 0000
LOCK Q4645 QU0 493317 00006
LOGT QX316 0434 Q9607 03D
Q77767 Mean dgparcentvar 7527715
AcéusleR Q7280L SD dependentvar 008320
00MB Adalke info atterian -60/2455
sqered re5|d Q05lA Sdwvazaitaion 593465
Log likdlihood 28903287 Fstatistic 2033372
Durin\\atson stat 1173168 RobfsiSio) 000001

For the form: In(=c-Hnh) Hn@®\Rin(k) = 0-86

LS Varidde is LOXK
Tine 1929

ugagser\mds 16 dter agjusting endoants
Vaniade Cxfficet Sd Brar  tSaistic  RAdo
C 169/883 201247 84135 Q000
LOGH 22380 027Z28Pr 49033l7 00006
LOGT 00 0843 344330 0004
Rsguared 0848 Meen depadatvar 753870
Acgusled Rsquered 0343110 S.D.dependentvar 017476
d‘reg&ss QBXH  Adalke info aiterian 5173124
msqered resd 0062316 Shwarz attenian SxA
Lag likdlihood 2168318 Fdiaistic 41.308°

DurbinWatson stet 104834 RdyFgEAistio 000002
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Appendix 7

Autocorrelation:

The auto- and partial correlogram is orawn for the model: ¢ = 8tm Lha

Dt 190 Tine /P
Sanpe B 197
Induced dosenvatios: 1B

aion  Patid Cardatian AC PAC QS P
i : 1 004 Q04 Q0% QB2

’ ’ 2024 024 11301 0538
30143 Q14 15834 063

4032 036 3746 0437

Al aut ocorrela rreI tions ar 'ﬁ % cant, The IcuIaed statistic
does not excee ecnt ue ence e ypothesis the aI autocorrelation
COBITICIeNts are zero IS accepted.
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Appendix 8

Heteroscedasticity test for the model: g=BtmLhaKp e

White Heteroskedsstiaty Test
F-statistic Q72276 Rdxdality 0672800
Cos*Rsquared 723806 Pdxality 051146
Test EQuatia
LS/ Vanade is RESIDE
Cete Time 1146
Sarple: 1982 1997
Indudked dosenvations: 16
Variade Cdffidet Sd Brar  tSatistic  Pdo
C -5 41504 0686 0B/
LOXK 4871012 708213 06340 Q513
LOAC2 0xHs 02730 0B 0330
LOGM.OAH Q72215 0853 -141787 0196
LOGKML.OGT 0106810 0112714 Q97148 Q3637
LOAH 57264 394153 14342 Q0I1RR
LOA HML.OGT Q128 01X -11/680 02778
LOGT ozl 142243 001926 Q98D
LOGT2 03B 0012 Q099973 03738
Rsouared 043212 Mean cpercent var (010074552
usted R Q173874 SD. NtV 00434
SE d regresson 00238 A<ake info aitaian -102064
souared resd Q001X  Sdwarz atterian 0710853
likdlihood 6/ABA Pstatistic 122216
MA\asoN St 312782 PoufsEidic] 067280

F-statistic Is insignificant. Suggesting non ofthe assumptions are violated.
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Appendix 9

The data for labour-hours, capital at cost, energy, and output ton on log-linear fom

lds 1 LOX

1| 7./8610
11983 76340
114 762X
11986 7.74083
1199 7.77/%67
11987 7683191
1183 763147
11980 7612633
1198 7565521
11921 7530
1  7.38/88
11983 732056
1194 7281317
1196 7327715
1196 734520
11997 7334610
1198 738365

f LOQH
7512200
7481608
741509
7.08%4
7 47076
7516712
7490007
7243933
7.406377
7508963
758042
7647186
7628733
7.600410
7647219
764525

NA

1 OO
1336
12802
1304322
1314412
1319747
1319%1
1327078
13336
1319747
1315773
1317115
1317456
133823
13330
133356
134610
1333319

Logt
0000000
063147
1008612
13629

. 160438

1717/
199010
20442
219725
23155
23/8b
248407
236499
263X/
20880
27750
2833213



Index of the Wholesale prices of industrial products(1990=100)
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