
DATE: 6/06/90 

TABLE 0 .<<<.<<<<<' .<<<^ <<<<<<< 

CORRECTED DPR DATA INCLUDING CONRAIL 

RRID 

5 
5 

5 
5 
8 
8 
8 
8 
8 
8 
8 
8 
8 
10 
10 
10 
10 
10 
10 
10 
10 
10 
18 
18 
18 
18 
18 
18 
38 
18 
38 
20 
20 
20 
20 
20 
20 
20 
20 
20 
21 
21 
21 
21 
21 
21 

YEAR 

1979 
1980 
1981 
1982 
1983 
19B4 
1985 
1986 
1987 
1979 
1980 
1981 
1982 
1983 
1984 
1985 
1986 
1987 
1979 
1980 
1981 
1982 
1983 
1984 
1985 
1986 
1987 
1979 
1980 
1981 
1982 
1983 
1984 
1985 
1986 
1987 
1979 
1980 
1981 
1982 
1983 
1984 
1985 
1986 
1987 
1979 
1980 
1981 
1982 
1983 
1984 

RRMAINT 

325.3730 
309.2230 
267.9210 
2;J7.3010 
178.0960 
162.9410 
138.5100 
129.9200 
132.7820 
14.0948 
11.5675 
11.1352 
11.5449 
12.2028 
11.9666 
i 1.. 9204 
U.0981 
10.1480 

184.6850 
190.2250 
170.7440 
161.5140 
128.8910 
135.5650 
98.7447 
124.O150 
136.5950 
39.7350 
34.4003 
34.2496 
40.0221 
30.8811 
21.3754 
28.C137 
15.3319 
12.8590 

263.7380 
311.8930 
337.2180 
329.4370 
239.7550 
201.5060 
194.6690 
3 76.3:^30 
171.8480 
120.1170 
136.3580 
142.3460 
94.0853 
94.8491 
119.0130 

TPK 

287.6900 
283.9000 
277.5300 
260.8900 
248.6400 
238.7300 
213.4500 
213.8800 
203.0700 
19.4800 
19.3700 
20.6200 
19.7200 
19.3100 
17.7400 
17.5800 
17.5500 
13.5000 

205.0600 
204.7400 
207.0300 
209.3200 
209.5600 
207.2300 
220.570O 
219.2800 
215.3900 
107.7700 
104.1200 
99.7100 
94.9800 
90.3100 
85.9200 
64.3900 
52.9100 
45.0500 

334.4800 
337.6500 
336.2300 
332.7500 
315.2900 
304.7300 
300.5700 
288.6300 
2 74.3200 
157.9100 
157.5500 
160.1500 
159.6600 
157.2000 
155.5200 

GTM 

202.0710 
176.3980 
165.3030 
140.5240 
153.4940 
165.8650 
159.3710 
160.0920 
172.3870 
13.5246 
11.6217 
12.5500 
11.4259 
3 2.1074 
13.7723 
13.0745 
12.8964 
12.3400 

212.6230 
207.7330 
200.9960 
180.7600 
171.6380 
182.6960 
187.2780 
185.8610 
138.6680 
61.4207 
61.4102 
55.0495 
44.0104 
48.0644 
53.0432 
49.9743 
30.9779 
33.7479 

269.2240 
273.9450 
273,4770 
244.5750 
254.1820 
200.9760 
277.S040 
268.7520 
28 7.4520 
153.3560 
151.4490 
150,6990 
133.7720 
136.5270 
146,9110 



I 
21 
21 
21 

23 
23 
23 
23 

27 
27 
27 
27 
27 
27 
27 
27 
27 
30 
30 
30 
30 
30 
30 
30 
30 
30 
31 
31 
31 
31 
31 
31 
31 
31 
31 
34 
34 
34 
34 
34 
34 
34 
34 
34 
35 

1985 
1986 
1987 
1979 
1980 
1981 
1982 
1983 
190-:1 
1985 
1986 
1937 
1979 
1980 
1981 
1982 
1983 
1934 
1985 
1986 
1987 
1979 
1980 
1981 
1982 
1983 
1984 
1985 
3 986 
1987 
1979 
1980 
1981 
1932 
1933 
1984 
1905 
1936 
1987 
1979 
1980 
1931 
198? 
1933 
J 984 
1985 
19EJ5 
1987 
1979 
1980 
1981 
1982 
1933 
1984 
1935 
1936 
3 987 
1979 
3 980 
1981 

108.2450 
104.7000 
91.3440 

257.O290 
255.9720 
234.3060 
251.4120 
231.9660 
199.8510 
193.400O 
3 95.6460 
201.2390 
60.3107 
65.7115 
60.3645 
40.8301 
39.6003 
30.5438 
35.3159 
36.6144 
32.0720 
19.9644 
20.O463 
21.0435 
15.6521 
16.5217 
17.3924 
12.6116 
11.9197 
11.3330 
12.2596 
16.4562 
15.9740 
15.9905 
8.9009 
12.7937 
11.7583 
13.1636 
3 3.2890 
12.5005 
14.4675 
15.3147 
21.3717 
19.5520 
17.27-:11 
16.3594 
13,4035 
10.6590 
3 4.5090 
18.6141 
12.6503 
14.5117 
8.5379 
6.2926 
12.0741 
9.3939 
7.8900 

52.2817 
49,143? 
49,3705 

154,7200 
152,4400 
153.1300 
343.4900 
343.6900 
344.5600 
341.8000 
332.2100 
326.0300 
317.0100 
303.1500 
280.2100 
106.1800 
94.0300 
98.8300 
95.5900 
95.1500 
90,5400 
89,1300 
73,5900 
77.5200 
23,1700 
23,1300 
22,7200 
22,7200 
20,9200 
28.8200 
2 7.4100 
27.4100 
2 7.4700 
19.1900 
19.2400 
19.2400 
19.2600 
19.08O0 
19.0700 
19.1000 
19.3 300 
19.1200 
24.3300 
24.5800 
24.560O 
24.0300 
35.9400 
35.8900 
36.3900 
39.9600 
37.3300 
17.4100 
30,5800 
29.4300 
31.2000 
33.6400 
33.6400 
34.3100 
34.3100 
33.960O 
152.9400 
99.7400 
99.7200 

134.6000 
129.0770 
138.7210 
308.3050 
333.4710 
335.3930 
300.7910 
324.8940 
369.0790 
336.1110 
343.1650 
369.1310 
54.4846 
62.8084 
58.8535 
45.1445 
49.5445 
51.3144 
48.2796 
51.1192 
51,5223 
19,7235 
19.2334 
21,0233 
17.7250 
22.9053 
25.2014 
22.1195 
20,3048 
20.6002 
17.0197 
13.6274 
18.4991 
19.5224 
20.4160 
21.9831 
21.7402 
20,6104 
20,7753 
13.2152 
15.4654 
15.5036 
12.5080 
13.4324 
14.6233 
14.2342 
13.2933 
16.4429 
25.8106 
25.0322 
29.6690 
25.3 677 
28.8791 
33.0411 
28.8595 
25.3199 
28.7089 
54,7323 
44.3757 
40.2285 



35 
35 
35 
36 
35 
36 
35 
36 
35 
36 
36 
36 
37 
37 
37 
37 
37 
37 
37 
37 
37 

1932 
1983 
1984 
1985 
1986 
1987 
1979 
1980 
1981 
1932 
1983 
1984 
1985 
1986 
3 987 
1979 
19SO 
1981 
1932 
1983 
1934 
1985 
1986 
1937 

36.0845 
37.4503 
43.5943 
35.6291 
30.3256 
23.3990 
95.4978 
39.1161 
75.5871 
65.5473 
77.7494 
45.5188 
55.6901 
55.3878 
57.5570 
235.4390 
262.2040 
243.4130 
197.1760 
174.0750 
173.9920 
163.7100 
149,9460 
91.1030 

92.2900 
90.2500 
91.0800 
94.2000 
91.2600 
69.7700 
134.9100 
133.1400 
133.0900 
131.0500 
129.7 3 00 
130.2500 
128.0000 
123.6500 
121.1200 
273.4400 
273.01O0 
274.0G00 
273.22(.)0 
272.6400 
270.76OO 
263.6600 
271.450O 
266.1800 

34.2933 
39.2059 
44.5990 
36.3397 
39.6265 
40.1416 
156.0280 
146.7390 
14 2,2000 
125.3320 
3 23.9250 
141.0540 
128.5790 
122.7440 
129.1160 
207.1750 
297.3040 
280.7900 
229,0460 
231,5270 
247,0440 
251.0060 
257.5640 
308.6050 



DPR4.PRG 
•r TADLE 1 < < « < « < < . < « « < < < ^ « < < ^ < « - ^ < « 

CONRAIL INCLUDED 
RRMAINT ACCOUNT 

THE DATA ARE GIVEN IN THE FOLLOWING UNITS: 

RRMAINT MILLIONO OF DOLLARS PER YEAR 
TPK HUNDREDS OF MILES Of- RUNNING TRACK 
GTM BILLIONS OF GROSS TON-MILES 

RAILROAD SPECIFIC MEANS OF THE. DATA 

RAILROAD 

5 
8 
lo 
18 
20 
21 
22 
23 
27 
30 
31 
34 
35 
36 
37 

RRMAINT 

209.1105 
11,7420 

1^17.8865 
28.6131 

247.3763 
112.3398 
230.1463 
44.5977 
16.2755 
13.4004 
15.7690 
11.5093 
39.3648 
68.8724 
188.5620 

TRK 

248.0067 
13.3189 

210,9144 
82,7956 

313,8500 
156.4755 
325.7956 
91.7289 
25.7578 
19.1589 
31.4456 
30,9478 
99.0278 
129,4356 
272,6022 

GTM 

167.1117 
12.5903 

190.9170 
49,5221 

270,0430 
141,5791 
335.5933 
52.5646 
20.9324 
19.9104 
14.3187 
27.9487 
41.5166 
135.8030 
265.6179 

OVERALL MEANS OF THE DATA 

92.4117 137.0894 116.4079 



DPRl.PRG 
'•• "•• ^ •. ••. ••• ••• •% •••. • 'x •••. •••. •••. ••. •.. ••• •••. 'x •. ••-. ••.. \ 'x •.. ••-. •.. X. •. X TARl r ••"' ••' y ••" .c i"' •'' • i ' • ' • ' ' • ' • ' ••' ^ -f <' ••' ^ i 

RPMAINT ACCOUNT 

OLS REGRESSION RESULTS FOR POOLED MODEL 

FFICIENT 

CONST 
TRK 
GTM 
TIME 

ERROR 

ESTIMATE 

-16.9003 
0.B009 
-0.0903 
-•4. 7362 

VARI ANcr: 
RSO 

MODIFIED DW 
MODIFIED PHO 

T- RATIO 

-4.4309 
11„G328 
-1.2675 
-5.3010 

705.89 70 
0.9174 
0.6056 
0.5972 

F-STATISnC FOR POOLING RAILROADS; F(:56 75 .) = 9.03 

r-STATISTIC FUR F'OOLING YEARS? F (.24 108 i) •= 2.65 



DPRl.PRG 
•>>>>>';>̂ >>>?•>>>>>>>:;>>•;:-> >;•>> TABLE 3 ^<<<<<<<'^-^<<<<<<<<<<<<<<<<^«< 

RRMAINT ACCOUNT 

OLS REGRESSION ON MODEL WITH PAtLROAD EFFECTS AND TIME TREND 

FICTEN" 

TRK 
GTM 
TIME 

F5 
F3 
FIO 
F13 
r20 
F21 
F22 
F23 
F27 
F30 
F31 
F34 
F35 
F36 
F37 

ERROR 

r ESTIMATE 

1.0221 
0.1151 

-4.2493 

-63.5701 
-8.4297 

-89.6497 
-61.7072 

-104.4712 
-63.3907 

-141.4532 
-55.2031 
-12.4633 
-0.4 722 

•-18.0178 
-23.2373 
-66.1245 
-79.0456 

-120.6189 

VARIANCE 
RSQ 

MODIFIED DW 
MODIFIED RHO 

T-RATIO 

-1.8408 
6.2872 
0.6769 

- 1.2426 
-0.9822 
-1.8235 
-3.4250 
--1.4715 
-1.7341 
-1.7588 
-2.0428 
-1.3033 
-0.9364 
-1.8637 
-2.2143 
-3.3852 
-2.3927 
-1.8408 

535.2960 
0.9441 
0.7939 
0.5031 

F-STATISTIC FOP INCREMENTAL POWER OF FIXED EFFECTS: F a 4 117 ) = 4.00 

F-STATISTIC FOR POOLING RAILROADS 
IN THE FIXED EFFECTS MODEL: F(42 75 ) =• 8,29 



DPR2.PRG 
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RRMAINT ACCOUNT 

OLS REGRESSION MODEL WITH RAILROAD EFFECTS AND TIME TREND 

COEF FICIENT 

TRK 
GTM 
TIME 

F5 
F3 
FIO 
FIO 
r20 
F21 
F22 
F23 
r-27 
F30 
r-si 
F34 
F35 
F36 
F37 

ER 

-

-

" 

IROR 

ESTIMATE 

1.0221 
0.1151 

-4.2493 

-53.6701 
-3.4297 
-89.6497 
-61.70 72 
-104.4712 
-53.3907 
-141.4532 
--55.2031 
-12.4538 
-8.4722 

-18.0178 
-23.2373 
-56.1245 
-79.0456 
-120.6189 

VARIANCE 
RSO 

MODIFIED DW 
MODIFIED RHO 

BREUOCH-PAGAN 
RESET 

T-RATIO 

6.2872 
0.6759 
-4.6650 

-1.2426 
-0.9822 
- 1.3235 
3.4250 

-1.4715 
-1.7341 
-1.7538 
-2.3428 
-1.3033 
-0.9354 
-1.3637 
-2.2143 
-3.3852 
-2.3927 
-1.8408 

535.2950 
0.9441 
0.7939 
0.6031 

123.2175 CHI-SQt:i7 
38.1200 FC3 314 ) 



DPR2.PRG 
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RPMAINT ACCOUNT 

OLS REGRESSION ON MODEL WITH RAILROAD EFFECTS AND NO TIME TREND 

COEFFICIENT ESTIMATE T-RATIO 

TRK 
GTM 

r5 
F8 
FIO 
F18 
F20 
r2i 
F22 
F23 
F27 
F30 
F31 
F3-1 
F35 
F36 
F37 

1.4162 
0.2294 

-180.5496 
-17.0338 

-194.500O 
-99.9998 

-259.0353 
-141.7570 
-308.2191 
-97.3643 
-25.0141 
-18.2992 
-32.0480 
-38.5294 

-109.3994 
-145.5831 
-253,4210 

ERROR VARIANCE 
RSQ 

MODIFIED DW 
MODIFIED PHO 

BPEUSCH-PAGAN 

STATISTIC 

RESET 

: FOR TIME TREND: 

9.4033 
1.2573 

-3.7252 
-1.3806 
-4.1052 
-5.7499 
-3.8042 
-3.9800 
-3,9451 
-5,2241 
-2,5135 
-1,9179 
-3,2250 
-3,5759 
-5,9156 
-4,5054 
-4,0744 

629.4798 
0.9337 
0.7546 
0.5227 

155.4553 CHI-SQ(16 
25, 1050 F O 115 :> 

F<1 117 .) = 21.76 



.-•* .••* .••* .•• y .• TABLE 6 

l-:RMAINT ACCOUNT 

DPR2.PRG 

OLS REGRESSION ON MODEL WITH RAILROAD EFFECTS AND TIME EFFECTS 

COEFFICIENT ESTIMATE T-RATIO 

TRH: 
GTM 

1.0585 
0.0643 

6.5492 
0.3306 

F5 
F8 
FIO 
FIS 
F20 
F21 
F22 
F23 
F27 
K 30 
F31 
F34 
F35 
F36 
F37 

-54. 
0. 

-78. 
-52. 
-92. 
_i=;o 

•125. 
-46. 
-3. 
3 . 

-9. 
-13. 
-58. 
-67. 
-107. 

91 19 
8698 
32 77 
8859 
3894 
0811 
9812 
5532 
0093 
1681 
1094 
6192 
3014 
5478 
7569 

-0.9933 
0.0773 
-1.4439 
-2. 5006 
-1.2110 
-1.2895 
-1.4503 
•2.0660 

2416 
0983 
7329 
0065 
6019 
3020 
5064 

-0. 
0. 
0. 
-1. 
-2 . 
-1. 
-1. 

T79 
T80 
T81 
T32 
T83 
T34 
T85 
T85 
T87 

BASE YEAR 
9.9999 
8.1334 
-2.4495 

-16.1819 
-20.4542 
"xt^n 3 o o o 
-21.0248 
-19.6003 

1.1935 
0.9678 
-0.2672 
•1,8103 
-2,3 729 
-2.5135 
-2.2961 
-2. 1001 

ERROR VARIANCE 
RSQ 

MODIFIED DW 
MODIFIED RHO 

BREUSCH-PAGAN 
RESET 

522,2795 
0,9407 
0.7537 
0.6231 

124.5970 
46.0304 

CHI-
Ff3 

SO (.24 
107 > 

F-STATISTIC FOR TIME EFFECTS: Ft:3 110 ) 4.o: 



DPR3.PRG 
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RRMAINT ACCOUNT 

OLS REGRESSION MODEL WITH RAILROAD EFFECTS AND TIME EFFECTS 
STEP ONE IN GLS ESTIMATION 

FICI 

TRK 
GTM 

F5 
F8 
F 10 
F18 
F20 
F21 
F22 
F23 
F27 
F30 
F31 
F34 
F35 
F35 
F37 

T79 
T30 
T81 
T32 
T33 
T84 
T85 
T85 
T37 

ENT ESTIMATE 

1.0535 
0.0643 

-54.9119 
0.0698 

-78.3277 
-52.8859 
-92.8894 
-53.0811 

-126.9812 
-46.5532 
-3,0098 
1,1631 

-9.1094 
-13.6192 
-58.3014 
-67,5478 

-107.7569 

BASE 
9.9999 
3.1304 
-2.4495 

-15. 1319 
-20.454? 
-22.3033 
-21.02--18 
-19.5003 

ERROR VARIANCE 
RSO 

MODIFIED DW 
MODIFIED RHO 

T-RATIO 

5.5492 
0.330G 

-0.9933 
0.0773 

-1.4489 
-2.5005 
-1.2110 
-1.2395 
-1.4503 
-2.0660 
-0.2415 
0.0983 

-0.7329 
-3.0065 
-2.6019 
-1.8020 
- 3.5064 

YEAR 
1.1936 
0.9678 

-0.2672 
-1.3103 
-2.3729 
"2.5135 
-2.29C1 
-2.1001 

522.2795 
0.9487 
0.7537 
0.6231 



DPR3.PRG 
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RRMAINT ACCOUNT 

FIXED-EFFECTS MODEL CORRECTED FOR AUTOCORRELATION: 
STEP TWO OF GLS ESTIMATION 

CC FICIENT 

TRK 
GTM 

F5 
F3 
FIO 
F18 
F-20 
F21 
F-22 
F23 
F27 
F30 
F31 
F34 
F35 
F36 
r37 

T79 
T80 
T31 
T82 
T83 
T84 
T85 
T86 
T87 

ERPOF-

ESTIMATE 

0.8218 
0.1639 

-18.0995 
-6.2222 

-29.9512 
"22.5367 
-30.3607 
-22.0820 
"43.3390 
-20.8433 
-8.1355 
-6.4549 

-10.1098 
-12.6402 
-22.8753 
-29.9794 
-45.2366 

BASE 
20.2945 
13.0799 
4.4031 

-4.1733 
-1.(3261 
0.5798 
2.4908 
1.1727 

VARIANCE 
RSO 

MODIFIED DW 
MODIFIED RHO 

ASY Z-RATIO 

7.6707 
1.3667 

"1.2830 
"0.739 2 
-2.1660 
-2.3427 
-1.8056 
-1.8180 
-2.3572 
-2.0907 
-0.9498 
-0.7585 
-1.1644 
-1.4405 
-2.2950 
-2.5843 
-2.7873 

YEAR 
2.6274 
1.6974 
0.5340 

-0.5357 
-0.1326 
0.0726 
0.3110 
0.1447 

250.8387 
0.8303 
1.7641 
0.1179 



DPR3.PRG 
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RRMAINT ACi::OUNT 

WEIGHTED LEAST-SQUARES ESTIMATES OF FIXED-EFFECTS MODEL: 
STEP THREE OF GLS ESTIMATION 

FICIENT 

TRK 
GTM 

F5 
F8 
FIO 
F13 
F20 
F21 
F22 
F23 
F27 
F30 
F31 
F34 
F35 
F35 
F37 

T79 
T80 
T81 
T82 
T33 
T34 
T35 
T86 
T87 

ERROR 

ESTIMATE 

0.4716 
0.3362 

0.4888 
0.1677 

-0.4361 
-0.5185 
0.0047 

-0.2936 
-1.2710 
-0.9713 
-0.1320 
0.0087 

-0.1773 
-0.5847 
-0.2344 
-1.2990 
-0.7713 

BASE 
0.5093 
0.2419 

-0.1221 
-0.7778 
-0.7693 
-0.4228 
-0.3962 
-0.5682 

VARIANCF 
RSQ 

MODIFIED DW 
MODIFIED PHO 

BREU£ 3CĤ  PAGAN 
RESET 

ASY Z-PATIO 

5.1105 
3.5163 

0.6751 
(.1.3323 

-0.5241 
-0.9(527 
0.O057 

-0,3743 
-1.0546 
-1.2230 
-0.2280 
0.0156 

-0.3054 
- 1.0229 
-0.4 3 76 
-1.5150 
-0.9565 

YEAR 
1.3755 
0.5466 

-0.2507 
-1.7650 
-1.7651 
-0.9096 
-0.8531 
-1.4538 

0.6470 
0.8596 
1.9524 
0.0230 

37.3 555 CHI-SO(24 
11.4994 F(:3 107 ) 



J ' .•• •=• ••• '• ŷ  .-=• .'•.. •. TABLE 10 <•; 

RPMAINT ACi:OUNT 

DPR4.PP.G 
: < < - • < < • = : • - ; < < < < < < < ^ : ' < ^ ^ . 

CONRAIL INCLUDED 

GENERALIZED LEAST-SQUARES ESTIMATES OF FIXED-EFFECTS MODEL 

COEFFICIENT ESTIMATE ASY Z-RATIO 

TRK 
GTM 

5 
0 
10 
18 
20 
21 
22 
23 
27 
30 
31 
34 
35 
36 
37 

0.4716 
0.3852 

0.4383 
0.16 77 

-0.4361 
-0.5135 
0,0047 

-0,2936 
-1,2710 
-0,9718 
-0.13 20 
0,0087 

-O.1773 
-0.5847 
"0.2344 
-1.2990 
-0.7713 

5.1106 
3.5163 

0.6751 
0.3323 

-0.5241 
-0.9027 
0.0057 
-0.3743 
-1.0546 
-1.2230 
-0,2280 
0.0156 

"0.3054 
- 1.0229 
-0.4175 
-1,6150 
-0.9565 

1978 IS THE BASE YEAR 
1979 
1930 
1981 
1982 
1983 
1984 
1985 
1985 

ERROR 

0.6093 
0,2419 

-0.1221 
-0.7778 
-O.. 7693 
-0.4223 
-0.3952 
-0.5532 

VARIANCE 
RSO 

MODIF IED DW 
MODIFIED RHO 

1.3755 
0.5455 

"0.2507 
-1,7650 
-1.7651 
-0.9095 
-0.8531 
- 1.4538 

0.6470 
0.8596 
1.9524 
0.0233 



DATE: 6/06/90 

J ' ^ • • . - . ' • . • > FABLE 11 <•;<•;••:<< 

RRMAINT ACCOUNT 

DPR4.PRG 

CONRAIL INCLUDED 

RAILROAD 

0 
10 
IS 
20 
21 
2JC' 

23 
27 
30 
31 
34 
35 
36 
37 

RATIO SE 

MEAN OF RATIOS: 

RATIO AT OVERALL MEAN: 

0.36 
0.36 
0.43 
0.33 
0.41 
0.43 
0.46 
0.32 
0.40 
0.45 
0.27 
0.43 
0,26 
(.).46 
0.44 

0,3870 

0,41O2 

0.(5971 
0.0977 
0.1036 
O.0935 
0.1028 
0.1036 
0.1052 
0.0922 
0.1018 
0.1053 
0.0839 
0.1035 
0.0807 
0.1054 
0.1046 

SEs 0.1026 


