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1.3.6 Coefficient of Determination 
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2012 – 2000. )Example6.1(.  

  

)1.6(:    
  Y X 

2000 85  95 

2001 91 108 

2002 98 120 

2003 103 128 

2004 109 139 

2005 114 145 

2006 119 153 

2007 122 164 

2008 133 175 

2009 140 180 

2010 145 187 

2011 163 290 
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:E Views  

  
Quick  Estimate Equation    
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 Name     

EQ1  .   

    : 

(6.6) =16.942 0.677 iiy X  

  

)2.6 :(      
Dependent Variable: Y   
Method: Least Squares   
Date: 03/31/13   Time: 06:36   
Sample: 2000 2011   
Included observations: 12   

Variable Coefficient Std. Error t-Statistic Prob.   

C 16.94154 4.784922 3.540610 0.0054 
X 0.676963 0.031538 21.46472 0.0000 

R-squared 0.978757     Mean dependent var 117.5833 
Adjusted R-squared 0.976632     S.D. dependent var 21.63523 
S.E. of regression 3.307273     Akaike info criterion 5.381137 
Sum squared resid 109.3806     Schwarz criterion 5.461955 
Log likelihood -30.28682     Hannan-Quinn criter. 5.351215 
F-statistic 460.7342     Durbin-Watson stat 0.755642 
Prob(F-statistic) 0.000000    
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)3.6 :(   
 X Y 
 Mean  148.6667  117.5833 
 Median  149.0000  116.5000 
 Maximum  190.0000  152.0000 
 Minimum  95.00000  85.00000 
 Std. Dev.  31.61798  21.63523 

 Skewness -0.226810  0.109924 
 Kurtosis  1.833353  1.856667 
 Jarque-Bera  0.783418  0.677772 
 Probability  0.675901  0.712564 
 Sum  1784.000  1411.000 
 Sum Sq. Dev.  10996.67  5148.917 

 Observations  12  12 

)3.6 (:  

1 48.667 , 117.583X Y  
)6.8 (   

0.856=
117.583
148.667.6770=  
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 0.95   Confidence Intervals OK    

)4.6(  

)4.6 :(    
Coefficient Confidence Intervals 
Date: 03/31/13   Time: 06:39  
Sample: 2000 2011   
Included observations: 12  

   95% CI 
Variable Coefficient  Low High 

C  16.94154   6.280071  27.60301 
X  0.676963   0.606691  0.747235 
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