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Correlated Random Effects - Hausman Test
Equation: Untitisd
Test cross-section random effects

Test Summary Chi-Sq. Statistic  Chi-Sq.df. _Prop.
Cross-section random 18.544628 4 00009
Cross-section random effects test comparisons:
Variable Foed  Random  VarDif)  Prob
x1 0027916 0086485  0.000051  0.0001
x2 0107935 0021893  0.000518  0.0002
x3 0344877 0014851  0.009447  0.0007
x4 0092855  0.098536  0.000003  0.0022
Cross-section random effects test equation:
Dependent Variable: Y1
Method: Panel Least Squares
Date: 03120122 Time: 21:48
Sample: 2014 2020
Periods included: 7
Cross-sections included: 7
Total panel (balanced) obsenvations: 49
Variable Coefficient _ Std.Emor _ tStatistic _Prob.
c 0176670 0075076 2383219 0.0239
x1 0027916 0016867 16855130  0.1061
x2 0107936 0034820 3099800  0.0036
x3 0344877 0120403 2665134 00112
x4 0092855 0.005719 1623740 0.0000
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0949960 Mean dependent var 0.128812
AdustedR-squared 0936792 SD. dependentuar 0.131078
SE. of regression 0032984 Akaike Info crterion 2792687
Sum squared resid 0041267 Schwarz criterion 3367962
Log likelinood 1039201 Hannan-Quinncriter. 3631528
Fstatistic 72.13999  Durbin-Watson stat 2651258

Prob(F-statistic) 0.000000
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Date: 03/20/22 Time: 21:50

Sample: 2014 2020

Hean
Hedian
Hadmum
Minimum
Std. Dev.
Skewness
Kurtosis

Jarque-Bera
Probabilty
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0.000000
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Series: Standardized Residuals
Sample 2014 2020
Obsenations 49

Mean 2.27e-18
Median 0.000933
Maximum 0084998
Minimum 0073046
Std. Dev.  0.029321
Skewness  0.223712
Kurtosis 4.084390

Jarque-Bera  2.809517
Probabiity  0.245426
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- Model fixed effect

E Dependent Variable: Y1
Method: Panel Least Squares
Date: 0320122 Time: 21:47 -
B Sample: 2014 2020

E Periods included: 7

Cross-sections included: 7

Total panel (balanced) obsenvations: 49

B Variable Coefficient _ St.Emor _ tStatistic _ Prob.
B c Q176670 0075076 2353219 0.0239
| x1 0027916 0016867 1655130  0.1061
H x2 0107936 0034820 3099800  0.0036
B x2 0344877 0120403 2665134 00112
B xa 0092855 0005719 1623740 0.0000

Effects Specification

- Cross-section fixed (dummy variables)

R-squared 0872335 Mean dependentvar 0.128812
g AdjustedR-squared  0.850729 S.D. dependentvar 0.131076
B SE ofregression 0048916 Akaike info criterion -3.100960
E Sum squared resid 0105284 Schwarz criterion 2907917
B Log lielinood 8097351 Hannan-Quinncriter.  -3.027719
B Fstatistic 7516315 Durbin-Watson stat 1.425089

Prob(F-statistic) 0.000000
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Dependent Variable: Y1
Method: Panel EGLS (Cross-section random effects)
Date: 0320122_Time: 21:48

Sample: 2014 2020

Periods included: 7

Cross-sections included: 7

Total panel (balanced) obsenvations: 49

‘Swamy and Arora estimator of component variances

Variable Coefficient _ Std.Emor _tStatistic _Prob.
c 0082603 0063015 0834775  0.4084
x1 0086485 0016265 3700394  0.0006
x2 0021893 0026348 0830892  0.4105
x3 0014851 0085428 0170333  0.8655
x4 0098536 0.005410 1821237  0.0000

Effects Specification
sD. Rho
Cross-section random 0031729 0.4811
Igiosyncratic random 0032054 05189
Weighted Statistics

R-squared 0888324 Mean dependent var 0.046997

Adjusted R-squared 0878172 SD. dependentvar 0.108999

SE ofregression 0038045 Sum squared resid 0.063686

Fstatistic 87.49954  Durbin-Watson stat 1897148

Prob(F-statistic) 0.000000

Unweighted Statistics
R-squared 0829244 Mean dependent var 0.128812

Sum squared resid 0140820 _Durbin-Watson stat 0.857991
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Redundant Fixed Effects Tests.
Equation: Untitied
Test cross-section fixed effects

Effects Test Statistic af  Prob
Cross-section F 9824771 (638) 00000
Cross-section Chi-square 45893155 6 0.0000
Cross-section fixed effects test equation:
Dependent Variable: Y1
Method: Panel Least Squares
Date: 0320122 Time: 21:48
Sample: 2014 2020
Periods included: 7
Cross-sections included: 7
Total panel (balanced) obsenvations: 49
Variable Coefficient _ Std.Emor _tStatistic _Prob.
c 0074885 0067858 1103861 02758
x1 0094647 0018080 5234893  0.0000
x2 0033128 0027196 1218127 02297
x3 0008715 0078178  0.111476 09117
xa 0097891  0.007861 1204605  0.0000
R-squared 0872335 Mean dependentvar 0.128612
AdustedR-squared 0860720 SD. dependentvar 0.131076
SE ofregression 0048916 Akaike info criterion -3.100960
Sum squared resid 0105284 Schwarz criterion 2907917
Log likelihood 8097351 Hannan-Quinncriter.  -3.027719
Fstatistic 75.16315  Durbin-Watson stat 1.425089
Prob(F-statistic) 0.000000





