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3- generalized autoregressive conditional heteroskedastic .
4- Kraft et al.

5- Gross Domestic Product.
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1- cycle analysis.
2- Gorucu et al.
3- Degree Day (DD).
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1- Sailor et al.

2- Population-Weighted Average.
3- Panel Data Econometrics.

4- Cross-Sectional.

5- Hsiao.
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1 -Individual Effects.

2- Greene.

3- Unobserved.

4- Unobserved Heterogeneity.
5- Nuisance.

6- Unobserved Effect.

7- Dougherty.
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1-Pooled Ordinary Least Squares.

2-The Fixed Effects Model (Least Squares Dummy Variable Model).
3-The random Effects Model (Error Components Model) .

4- Gujarati.

5- Ordinary Least Square (OLS).
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1- Shakouri et al.
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2- Unbalanced Panel Data.
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Dependent Variablee HOME

Method: GLS (Variance Components)
Date: 08/03/09 Time: 20:24

Sample: 1986:01 1987:12

Included observations: 24

Total panel (balanced) observations 600

Variable

Coefficient Sd.Error t-Statistic Prob.

C
TEMP
Random Effects
_1-C
_2--C
_3-C
_4--C
_5-C
_6--C
_7--C
_8-C
_9-C
_10--C
_11--C
_12--C
~13-C
_14--C
_15-C
_16--C
_17--C
_18-C
_19--C
_20--C
21--C

22--C
T23-C
T24--C

T25--C

265E+08 37346754  7.092729 0.0000
-8313170. 5448120 -15.25879 0.0000

1.60E+08
22268383
-1.24E+08
7.83E+08
1.91E+08
-1.17E+08
1.22E+08
-1.41E+08
-4161835.
-1.22E+08
-74705399
9157556
-82753245
-58728011
-74070555
-72082619
-67072929
-1.19E+08
-53803567
-9070153
-54986230
68202603
-65269896
-61767158
-55081708

GLS Trandormed Regression

R-gquared
Adjusted R-squared
SE. of regression
Durbin-Watson stat

0.704949 Mean dependent var  1.27E+08
0.704456 SD. dependentvar  2.28E+08
1.24E+08 Sumsquared resid  9.16E+18
0.584783

Unweighted Statistics including

Random Effects
R-gquared  0.717561 Mean dependent var  1.27E+08
Adjusted R-squared  0.717089 SD. dependentvar  2.28E+08
SE.of regresson 1.21E+08 Sumsquared resid 8.76E+18
Durbin-Watson stat_ 0.610895_
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Dependent Variable: INDU

Method: Pooled Least Squares

Date: 08/03/09 Time: 20:28

Sample: 1986:01 1987:12

Included observations: 24

Total panel (balanced) observations 600

Variable Coefficient  Std. Error  t-Statistic  Prob.

TEMP? -62975.39  209109.7 -0.301160  0.7634

Fixed Effects
_1--C 90959691
_2--C 13517471
_3--C 13094312
_4--C 2.39E+08
_5--C 5.73E+08
_6--C 22786998
_7--C  1.25E+08
_8--C 24147972
_9--C 4.89E+08
_10--C 15371821
11--C 28972571
12--C 4.03E+08
13--C 47624507

_14--C 22029736
_15--C  9899827.
_16--C 1.34E+08
_17--C 46077193
_18--C 10205664
_19--C  8089369.
_20--C 22105975
_21--C 14625830
_22--C 26199996
_23--C  1.49E+08
_24--C 22924919
_25--C 29850604

R-squared 0.916969 Mean dependent var 1.02E+08
Adjusted R-squared 0.913353 S.D. dependent var 1.61E+08
S.E. of regression 47411591 Sum squared resid 1.29E+18
Durbin-Watson stat_ 0.402706
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Dependent Variable: HOME
Method: GLS (Variance Components)
Date: 10/17/09 Time: 17:13
Sample: 1986:01 1987:12
Included observations: 24
Total panel (unbalanced) observations 552
Variable Coefficient Std. Error t-Statistic Prob.
C 2.58E+08 42856890 6.022297 0.0000
TEMP? -8308732. 578200.9 -14.36997 0.0000
Random Effects
1--C 1.98E+08
2--C 14906340
3--C -1.18E+08
4--C 8.84E+08
5--C 2.08E+08
_6--C -1.11E+08
_7--C 1.30E+08
_8--C -1.35E+08
_9--C -48793760
10--C -1.16E+08
11--C -84818738
_12--C 14922499
13--C -76528632
14--C -67184357
_15--C -67803775
16--C -65815093
17--C -60775583
_18--C -1.13E+08
19--C -47451196
20--C -2491531.
21--C -51459862
22--C 75152638
23--C -58957548
24--C -55428780
25--C -70489264
GLS Transformed
Regression

R-squared 0.743117
Adjusted R-squared 0.742650
S.E. of regression 1.19E+08
Durbin-Watson stat 0.704417

Mean dependent var 1.32E+08
S.D. dependent var 2.35E+08
Sum squared resid 7.8 1E+18

Unweighted Statistics
including Random
Effects

R-squared 0.753107
Adjusted R-squared 0.752658
S.E. of regression 1.17E+08
Durbin-Watson stat 0.732919

Mean dependent var 1.32E+08
S.D. dependent var 2.35E+08
Sum squared resid 7.51E+18
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Dependent Variable: INDU

Method: GLS (Variance Components)
Date: 10/17/09 Time: 17:16

Sample: 1986:01 1987:12

Included observations: 24

Total panel (unbalanced) observations 552

Variable Coefficient Std. Error t-Statistic Prob.
C 94558141 31763375 2.976955 0.0030
TEMP -58534.73  233775.6 -0.250389 0.8024
Random Effects
_1--C -2917282.
_2--C -80549852
_3--C -81163879
_4--C 1 47E+08
_5--C 4.74E+08
_6--C -71517638
_7--C 30475542
_8-C -70172394
_9--C 4 00E+08
_10-C -78902763
_11--C -65819291
_12--C 2.99E+08
_13--C -46799781
_14-C -71411375
_15--C -84365703
_16--C 39007011
_17-C -48344815
_18--C -84064185
_19-C -86182525
_20--C -72218226
_21-C -79759655
_22-C -68149294
_23-C 54275722
_24-C -71384220
_25-C -63844812
GLS Transformed
Regression
R-squared 0.900816 Mean dependent var 93670123
Adjusted R-squared 0.900636 S.D. dependent var 1.53E+08
S.E. of regression 48175454 Sum squared resid 1.28E+18

Durbin-Watson stat 0.383962

Unweighted Statistics
inclu in% Random
Effects

R-squared 0.904620 Mean dependent var 93670123
Adjusted R-squared 0.904447 S.D. dependent var 1.53E+08
S.E. of regression 47242691 Sum squared resid 1.23E+18
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