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DCependent Variable: SECTORT
Method: Least Squares
Date: 05/08/25 Time: 20:01
Sample: 1 31
Included observations: 31
Variable Coefficient =td. Error t-Statistic Prob.
C 326.8836 42 73638 T.648837 0.0000
GAS -0.170976 0.0590649 -2.894504 0.0076
QI 0170633 0.039953 4 270323 0.0002
GDP -0.000236 0.015868 -0.018025 0.9858
TRAMSFER -1.794132 1.508070 -1.188900 0.2452
R-squared 0.738818 Mean dependentwvar 317.8194
Adjusted R-squared 0.698637 5.0. dependentvar 17.52953
S.E. of regression 9623109 Akaike info criterion 7.512902
Sum squared resid 2407 710  Schwarz criterion 7.744190
Log likelihood -111.4500 Hannan-Cuinn criter. 7.588296
F-statistic 18.38690 Durbin-Watson stat 2115346
ProbiF-statistic) 0.000000
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Dependent Variable: LNSECTOR
Method: Least Squares

Date: 05/08/25 Time: 20:21
Sample: 1 31

Included observations: 31

Variable Coefficient Std. Error t-Statistic Frob.
C 5. 3566623 0.155341 24 48314 0.0000
LMGAL -0.045782 0.044941 -1.018714 02177
Ll 0117068 0.041328 2832641 o.00za
LMGDP 0.002356 0.0567506 0.041518 0.9672
LMTRAMSFER -0.022493 0.099725 -0.225525 0.82323
F-sgquared 0717769 Mean dependent var 57594977
Adjusted R-squared 0.674249 2.D. dependent var 0.056122
S.E. of regression 0032026 Akaike info criterion -2.89T7826
Sum squared resid 0.026668 Schwarz criterion -3.666538
Log likelinood 65 41631 Hannan-2uinn criter. -3.822432
F-statistic 16.583079 Duourbin-Watson stat 2086305

Frob(F-statistic) 0.000001

Al a8 o S e e seled 5l o 51 e (e hass sl

Bl o o 995 95 (5005 50

el 00, B Jlaie 4 YYE 5l g0 ls soS Jlade g oads Jawd o 31 o0 A

W‘OOy)‘JL.MLg)jp...l)@)‘JJAS@)W)JMLGALM@):JJ)’%BU‘)M

@ S g b oo mal381 011 Lo 185 o 0o b oo Cande Ji5 g Joz (iS50 (6550 Bpan il38l ol SO L

X

Y

ol il pals LS Jow



Innovation in Architectural
and Urban Engineering

] L www.iure.bcnf.ir

k gthlnternational Conference of

ﬁcs:sj?;
s
(S g9

ol oy il le (o Jow ol ;9 GDP (e ¥

ol 00 M)f ‘S)LLQL! cﬁ) ‘).v Jﬁ‘ 4...3]9 J..al&.’ 13 el 009y Lleb ‘555)...:.;.9).‘55 é_n) 09.9)1 &.‘a

o poite o 48,5 Jolis JS5 4 Slasye J3las ¢y9mm; Jko (s ¥ g

rHNull Hypothesis: O L FRNGESAFS has a unit root
Exogenous: Constant
Lag Length: &4 (fAuatomatic - based on S5, maxlag=5)

—=Stati=tic Prob. =
Augrmented Dickeyv-Fuller test statistic —S. 552402 O.0o0o01
Test critical value=: 1o laewel — 2. AITE5=
5%6 laewel 2. g9g1as7a
MO%E laewel —Z 635542
“ackinmnon (1996 one-sided p-valuaes_
Auagrmnented Dickey-Fuller Test Equation
Chependaent Wariable: DD L FNGaST=)
Method: Least Sguares
Chate: OS/M08/25 Tirme: 217
Sample (fadjusted). 137F7F 14200
Included observation=s:. 24 after adjustrment=s
Wariabhle CoefMcient Std. Error —Statistic Frob.
| e S I ! = el i ] —S. 298 7F3G 1. 1=Z2=7F7F -5 . 552403 O OO
D LG AT20—1 3 S 151211 D. 972293 . ZFEa9F 11 DO OO0
D LGS AT 22— SN B e [ i | O.FGas41 . as51545 (e R =
D LG AT -0 1. 2407325 O.S549571 = 5Z294= Lo I B e
D LG AT 22— ) DO.SSSsSaz DO. =31 7ae=25 2072454 O o529
L —D OS54 D 0E1E27T = -1 . 29535=0 DO OS5
R-sguar=ed O Ss9===319 fMean dependasnt var O.OoO15557F
Adjusted R—-sguared O S5=2407F =D dependaent var O 505990
= E. ofregression O 187F7FSs90 Akaike iNnfo criterion —O. 295 F327F
Surrm squared resid O SsS24092 Schwwar= critericon —O. 001224
Log likelinood O 54858540 Hamnman—uinmn criter. —O. 21 7F&e0=
F-statistic 29 832197 CDrurbin—WYWatson stat 1. 892769
Frob({F-=tatistic) (e R R ]
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Cependent Variable: LMSECTOR
Method: Least Squares

Drate: 05/08/25 Time: 23:40
Sample: 1370 1400

Included observations: 31

ariable Coefficient Std. Error -Statistic Frob.

C 5.BE23213 0103746 h3.23787 0.0000

GAZ -0.000241 9 45E-05 -2.548338 0.0168

LML 0107745 0.022364 4 817305 0.0000

LMGDP -0.056603 0.0198089 -2.857404 0.0081
F-zquared 0.749630 Mean dependentvar R.Y59977F
Adjusted R-squared 0721811 S.D. dependentwvar 0056122
S.E. of regression 0.029601 Akaike info criterion -4 082129
Sum squared resid 0.023657 Schwarz criterion -3.897093
Laog likelihood B7.27300 Hannan-Ciuinn criter. -4.021314
F-statistic 26.94683 Durbin-Watson stat 2ATETT4

Prob{F-statistic) 0.000000
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-
Series: LNGAZ
B Sample 1 31
COhb=ervations 21
5
Mean 5.582128
4 Median 5. 965377
Maximum B EE23111
3 Minimum 2. 221379
2 Std. Daw. 1.105158
Skewness -1.225112
1 Kurtosis 2.4702891
[v] -- - - Jargque-Bera S5.041063
3.0 35 4.0 4.5 5.0 55 &0 6.5 Probability 0.017343
a8
Series: LNGDF
7 Sample 1 31
Observations 31
]
5 Mean 5.584517
Median 5.799093
A Maximunm 5.467699
Mininmum 4.442651
3 std. Dev. 0.641284
2 Skewness -0.409793
Kurtosis 1.812587
1
larque-Bera 2688825
8] Probability 0.2606893
A4.25 4.50 475 5.00 5.25 5.50 5.75 6.00 6.25 6.50
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8 Series: LNSECTOR
7 Sample 1 31
Observations 31
6
5 Mean 5759977
Median 5. 770506
a Maximum 5860786
Mirmimum 5648974
3 Std. Dew. 0.056122
Skewness -0.634830
2 Kurtosis 2 636444
1 Jarque-Bera 2.252936
o Probability 0.324176
5.65 5.70 5.75 5.80 5.85
8
Series: LNOIL
r Sample 1 31
5 Ohservations 31
s Mean 5001936
redian 5.196240
A MaEximum 6 798164
PAinimum 4. 290459
3 Std. Dew. 0.726046
Skewness -1.127034
2 Kurtosis 2273013
1
Jarque-Bera 5.659541
(4] Probability 0035800
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7
Series: LNTRANSFER
Sample 1 31
Observations 31
Mean 2.530434
Median 2.602690
Maximum 3.339322
Minimum 1.504077
Std. Dew. 0.574040
Skewness -0.267525
Kurtosis 1.794531
larque-Bera 2.246769

1.50 1.75 2.00 2.25 250 275 3.00 3.25 3. Probability ~ 0.325177
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rdull Hypothesis: LMNGASF has a unit root
Exogenous: Constant
LaglLength: 4 (ASutomatic - based on AN, maxlag=7+F)

t—-Statistic Frob ™
Augmented Dickey-Fuller test statistic S.FZE25290 A.0000
Test critical value=s: 1 %6 level 2. T 11457
5% lewel —=2.951022
10% lewel 2. 629206
*PlackKinnmnon (1995 one-sided p-valuaes.
Augmented Dhickey-Fuller Test Eguation
Cependent Variable: DILMNCSAFT)
Method: Least Sguares
Chate: O5/M080/25 Tirme: 2205
Sample (adjusted): 1275 142400
INncluded ob=servation=: 26 after adjustrment=s
wWariable Coefficient Std. Error t—-Statistic Prob.
L SaT -1 D 493772 D.oOS7F116 5. F2532398 o oooo
L P GSAFT -1 00 —0O. 995043 O 241459 —f 120451 o O005
LM S AT -2 —0.9F2=27Fa 0. 245425 — 2. 94943232 o ooos
LM GSAT -2 —0.90511% 0213277 -3 255914 L R B
{ e ol B (el s B 1. 04279295 O . 205202 -2 A2 F0O033=2 Lo e T
L 2. 243526 D. 5555658 -S5. 29003224 o oooo
R-=squared O 5259923 Mean dependent var —O. 12425280
Adiusted R-sguared O 545247 = . dependaent wvar O 19924
= E. ofregression O 1422129 Akaike into critericon - 722099
Surm sguared resid O a4Z2Z8931 =chwar=z criterion 0. 491 TF o4
Log likelimood 1515722 Hamman—Cuinm criter. —DO. 5954290
F-statistic A o Ry = s Crurbin-YWat=on =tat 2 149945

Fro{F-statistich DO o0O0O0E19

23 o LS Vb Ol oo 5L a5 5B (gl aidg L (eS

Drependent Variable: LMNSECTOR

Method: Least Squares

Date: O5/02/25 Time: 2326

Sample (adjusted): 1372 1400

Included observations: 29 after adjustments

Variable Coefficient Std. Error t-Statistic Prokb.

[ 5. 328156 0173850 30 64797 0. 0000

O LNGASZ -0.0065543 00225689 -0.276187 07848
Ll 0085368 0025184 2429484 00022

LMGEGOR -0.049815 0020701 -1.622590 01177
LMTRAMSFER 0.075253 0.056195 1.239126 0.19:231
R-squared 0.681548 Mean dependent var 5. 755465
Adjusted R-squared 0628473 S 0. dependent var 00585204
S.E. ofregression 00322648 Akaike info criterion -2.7a0126
Sum squared resid 00271732 Schwarz criteriaon -2.5543286
Log likelinhood 59 956832 Hannan-Quinn criter. -3. 716295
F-statistic 1284114 Curbin-Watson stat 2093208

Frob{F-statistic) 0.000010
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