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Examination of Econometric Analysis on the Structure of Profitability:

From the Perspective of Application to Modern Capitalism Analysis
CHIKANARI AKIHO

o f
FIZEE (profit rate), &WA (capital), %78 (labor), AN (productivity), VARET I (VAR

model)
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WL SIS 2 BHESHT Ot

£2 JLrPry—EHARMBKRENHER (DRK, DPWR, DCWR)
Null Hypothesis: Obs F-Statistic Prob.
DPWR does not Granger Cause DRK 265 19.9566 9.E-09
DRK does not Granger Cause DPWR 234461 4.E-10
DCWR does not Granger Cause DRK 265 225018 1.E-09
DRK does not Granger Cause DCWR 244239 2E-10
DCWR does not Granger Cause DPWR 265 270979 2E-11
DPWR does not Granger Cause DCWR 19.0538 2.E-08

£33 JLC Ty —REREMBREDER (RK, WP, VAP)

Null Hypothesis: Obs F-Statistic Prob.
DWP does not Granger Cause DRK 265 220515 1E-09
DRK does not Granger Cause DWP 14.5903 1.E-06
DVAP does not Granger Cause DRK 265 6.67976 0.0015
DRK does not Granger Cause DVAP 15.1963 6.E-07
DVAP does not Granger Cause DWP 265 12.2974 8.E-06
DWP does not Granger Cause DVAP 241574 0.0913

+0.081317DPWR, -, —0.012460DPWR, _,

(3.36923) (—0.49993)
—0006224DCWR, _, — 0002786DCWR, _,
(—4.39309) (—1.92066)
-0.002699 R*=0.179788
(—0.08612)
DPWR, =1476928DRK, _, + 3.059512DRK, _,
(0.67707) (1.39578)
+0.002036DPWR, _, — 0.506706DPWR, _,,
(0.00813) (—1.95961)
—0.041654DCWR,_, —0.019020DCWR, _,
(—283391) (—1.26368)
+0.098702 R*=0.304366
(0.30358)
DCWR, =5744691DRK,_, — 14.32700DRK, _,
(2.68440) (-0.66623)
—3011077DPWR,_, — 0.846942DPWR, _,
(—1.22574) (—0.33387)
—0.324450DCWR, _, — 0.323852DCWR, _,
(—2.24999) (—219322)
+3003111 R*=0.377714
(0.94152)
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DRK,=0.153688DRK, , + 0.404605DRK; _,

(1.63567) (4.60168)
+0071001DWP,_, + 0.082745DWP, _,
(5.04975) (7.04361)
- 0.041055DVAP,_, — 0.044865DVAP, _,
(—3.36398) (—4.22432)
-0.016667 R*=0.222067
(-0.53943)
DWP, = —4711642DRK, _, + 4585710DRK, _,
(—5.49526) (5.71549)
—0761653DWP,_, +0.167904DWP, _,
(—5.93638) (1.56630)
+0.252128DVAP,_, —0.711979DVAP, _,
(2.26399) (—7.34651)
+0.965905 R*=0.485744
(342598)
DVAP, = —4311757DRK, _, + 6.175445DRK, _,
(—361094) (5.52670)
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F4 VARETILOHERER (DRK, DPWR, DCWR) &5 VARETILOHERER (DRK, DWP, DVAP)
DRK DPWR DCWR DRK DWP DVAP
DRK(-1) 0.708178 1476928  57.44691 DRK(-1) 0.153688 4711642  -4.311757
(0.21026)  (2.18136)  (21.4003) (0.09396)  (0.85740)  (1.19408)
[-3.36815] [ 0.67707] [ 2.68440] [ 1.63567] [-549526] [-3.61094]
DRK(-2) 0.180658  3.059512  -14.32700 DRK(-2) 0404605 4585710  6.175445
(021128)  (2.19198)  (21.5045) (0.08793)  (0.80233)  (1.11738)
[ 0.85506] [ 1.39578] [-0.66623] [4.60168] [5.71549] [ 5.52670]
DPWR(-1) 0081317  0.002036  -3.011077 DWP(-1) 0071001  -0.761653  -0.185987
(0.02414)  (0.25040)  (2.45653) (0.01406)  (0.12830)  (0.17868)
[3.36923] [0.00813] [-1.22574] [ 504975] [-5.93638] [-1.04087]
DPWR(-2) -0.012460 0506706  -0.846942 DWP(-2) 0082745 0167904  0.549449
(0.02492)  (0.25858)  (2.53676) (0.01175)  (0.10720)  (0.14929)
[-0.49993] [-1.95961] [-0.33387] [ 7.04361] [ 156630] [ 3.68036]
DCWR(-1) 0006224 -0.041654  -0.324450 DVAP(-1) -0.041055  0.252128  0.086236
(0.00142)  (0.01470)  (0.14420) (0.01220)  (0.11136)  (0.15509)
[-4.39309] [-2.83391] [-2.24999] [-3.36398] [ 2.26399] [ 0.55602]
DCWR(-2) 0.002786  -0.019020 -0.323852 DVAP(-2) -0.044865 -0.711979  -0.915865
(0.00145)  (0.01505)  (0.14766) (0.01062)  (0.09691)  (0.13497)
[-1.92066] [-1.26368] [-2.19322] [-4.22432] [-7.34651] [-6.78572]
C -0.002699  0.098702  3.003111 C -0.016667 0965905  1.032103
(0.03134)  (0.32512)  (3.18964) (0.03090)  (0.28194)  (0.39264)
[-0.08612] [ 0.30358] [ 0.94152] [[0.53943] [ 342598] [ 2.62860]
R-squared 0198429 0320176  0.391857 R-squared 0239747 0497431  0.301044
Adj. R-squared 0179788  0.304366  0.377714 Adj. R-squared 0222067 0485744  0.284790
Sum sq. resids 66.74593 7184188  691454.6 Sum sq. resids 6330543  5271.302 1022391
SE. equation 0508631 5276902  51.76926 S.E. equation 0495348 4520111  6.295044
F-statistic 1064466 2025169  27.70707 F-statistic 1356012 4256045 1852035
Log likelihood -193.3229 -813.2565 -1418.373 Log likelihood -186.3107 7722338  -860.0087
Akaike AIC 1511871  6.190615  10.75753 Akaike AIC 1458949 5881010  6.543462
Schwarz SC 1606430  6.285174  10.85209 Schwarz SC 1553507 5975569  6.638021
Mean dependent 0012453  -0.020175  1.807180 Mean dependent 0012453 0417664 0641133
S.D. dependent 0561616  6.326867  65.62617 S.D. dependent 0561616 6303174  7.443579
Determinant resid covariance (dof adj)  976.6590 Determinant resid covariance (dof adj)  31.02288
Determinant resid covariance 901.2897 Determinant resid covariance 2862883
Log likelihood -2029.563 Log likelihood -1572.516
Akaike information criterion 15.47595 Akaike information criterion 12.02654
Schwarz criterion 15.75963 Schwarz criterion 12.31021
Number of coefficients 21 Number of coefficients 21
W FPOMSEMO ML, AIEIL %R 3R 4 LR
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+0.086236DVAP,_, —0915865DVAP, _,
(0.55602) (-6.78572)
+1.032103 R*=0.284790

(2.62860)
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A9 LB HEE 23 W DRK IC % 3 5 DNRER @ IH
H (Response DNRER to DRK Innovation) 2
BLTiZ, Yav7olumidbaL, Zo%K
LT E - T b, SR, F)
WEP LA TLRHEICH > THIREREFAOIL
HEDR LA LTV 5E 2 EDHRFERHI BT LB
WsnsdZEns, ZoFHIEEARITZ LT
HHHLDEMZ B ENTRTH L, ZOL
T, MmO LFAIFETEEO A5 225 i
Wb Ems, HEHMEIIBWTIE, Fig$E
M EATBZREIZBWT, FEIEHEH O L)
LATLIECTEAD DN b0 LHET L2
ENTE S,

W%l EBHEE

RK NRER ICEF

Mean 3.269444 2769785 8957.961
Median 3.250000 2797040 8246.100
Maximum 4.700000 3847660 14099.30
Minimum 1.900000 15.34163 6095.300
Std. Dev. 0.811989 7.747070 2368.064
Skewness 0.187347 -0.056387 0.636450
Kurtosis 2.038752 1.482900 2.199079
Jarque-Bera 1596590 3471466 3.392627
Probability 0450096 0.176271 0.183358
Sum 117.7000 997.1225 322486.6
Sum Sgq. Dev. 2307639 2100598 1.96E+08
Observations 36 36 36

i) RK & NRER 2%, ICEFZ10f&M,

wE2 JL Py —ERMREDNHESR (DRK, DNRER, DICEF)

Null Hypothesis: Obs F-Statistic Prob.
DNRER does not Granger Cause DRK 33 0.70497 0.5027
DRK does not Granger Cause DNRER 3.07537 0.0620
DICEF does not Granger Cause DRK 33 1.83566 0.1782
DRK does not Granger Cause DICEF 1.65535 0.2092
DICEF does not Granger Cause DNRER 33 0.69384 0.5080

DNRER does not Granger Cause DICEF

1.07119 0.3562
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