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(Stochastic Frontier Analysis) fuaumIm Isuvuidady Jaslyisyszanam

HU Maximum Likelihood ae1Usunsu R 2.4.2

Efficiency Effects Frontier (see Battese & Coelli 1995)

Inefficiency decreases the endogenous variable (as in a production function)
The dependent variable is logged

Iterative ML estimation terminated after 43 iterations:

log likelihood values and parameters of two successive iterations

are within the tolerance limit

final maximum likelihood estimates

Estimate Std. Error z value Pr(>|z|)

(Intercept) -6.0185e+00  7.1514e+00 -0.8416 0.400022
log(saleR) 2.2776e+00  8.2217e-01 2.7702 0.005601 **
log(saleBR) 5.4919¢-01 5.7148e-01 0.9610 0.336553
log(buyARR) -1.0661e+00  6.8696e-01  -1.5519 0.120687
log(salary) 1.3994e-01 2.4391e-01 0.5737 0.566146
Z exp -1.0649¢-02 5.3574e-02  -0.1988 0.842443
Z size -6.6072¢+00  6.0281e+00 -1.0961 0.273052
Z Edu 1.4458e+00  8.7171e-01 1.6586 0.097202 .
Z Age 2.2597e-01 1.6263e-01 1.3895 0.164691
Z Labour -1.2091e+00  1.0434e+00 -1.1588 0.246540
Z P31 6.1459¢-01 1.8064¢e+00 0.3402 0.733686
Z P32 -8.1302e-01 1.5111e+00 -0.5380 0.590553
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Z P33 3.3225e+00  3.1364e+00  1.0593 0.289448

Z P3 4 -1.1116e+00 1.4413e+00  -0.7712 0.440569
Z P35 -1.4790e+00 1.6717e+00  -0.8847 0.376318
Z P3 6 2.7264e+00 3.0789e+00 0.8855 0.375880
Z P37 2.6802e+00 4.7301e+00 0.5666 0.570964
sigmaSq 4.9595¢-01  9.9503e-02 4.9842 6.22e-07 ***
gamma 7.2646e-03  3.3903e-08 214277.5126 <2.2e-16 ***

Signif. codes: 0 “****0.001 “*** 0.01 “** 0.05°.°0.1 "1
log likelihood value: -54.33728
cross-sectional data

total number of observations = 51

mean efficiency: 0.8248512
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