Calories come from three places:

1. Fat                  (9 Calories per gram)

2. Protein            (4 Calories per gram)

3. Carbohydrates  (4 Calories per gram)

 

So, first, if you're looking to get full and eat less calories, find your calories in protien and carbs. Suppose it takes 1/4 of a pound of food to make your stomach feel full. That means 113 grams. You eat 113 grams of fat, you'll be eating over 900 Calories. If you eat 113 grams of protien you'll get just about 450 Calories.  Then

Second, getting full isn't always about the weight of food (though that factors into it) the size of the food also takes precedence in getting full. Complex carbohydrates will expand and take up more room in your stomach than fat can. So, again, less calories to get full.

Third, Saturated fats are very bad for your heart. And many other health issues are related to fats.

Fourth, Though I cannot confirm this, I've been told that your body burns more calories by storing protien and carbs than it does storing fat. For example: Carbohydrates are said to burn 25% of their total calories just in order for your body to store it into fat.  This means, if you eat 100 calories from Carbs, you'r body will burn 25 of those calories by trying to store the other 75.  So, you net retain only 75 Calories.  On the other hand, it only takes 3% of the total fat calories to store fat... because fat doesn't have to be converted into fat!!!! 

   Now, this fourth reason will not necissarily count if you burn more than you consume, but to some extent it will always play a factor... even when you are burning calories, your body is storing calories into fat while at the same time burning calories that are already stored as fat.... This is all based on the timing of your meals etc.

 

These are four reasons why Fat calories are different than Protein and Carb calories. And If I'm not mistaken, Protein is the hardest for your body to convert into fat, which makes it an ideal calorie for weight loss.  However, Your goal in weight loss is to be at a negative caloric intake.... So, the type of calorie will not usually make much difference in weight loss since your body shouldn't be trying to store that many calories as fat.  however, Protein is often not converted at all since it is absorbed into the muscle for building (this is especially true if you weight train). BUT, with that said, this makes a huge difference in weight gain. Supposing you have met your ideal weight, you should look for protein calories as your number one source of calories. 

Lastly, it's important to say that you will not be healthy if you don't get at least SOME fat in your diet. But try to find monounsaturated and polyunsaturated fats. Stay away from Transfats and saturated fats. Your nutrition experts will say to get between 15-30% of your calories from fat and no more than 10% from saturated fat (you can actually get 0% from saturated fat and still be healthy).

