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Fixed Effects Model) (FEM)

Dependent Variable: Y

Method: Panel Least Squares

Date: 05/23/23 Time: 02:09

Sample: 1997 2010

Periods included: 14

Cross-sections included: 3

Total panel (unbalanced) observations: 32

Variable Coefficient Std. Error t-Statistic Prob.
X1 -0.409353 0.139057 2.943786 0.0065
C -3.008274 4.414619 -0.681435 0.5012

Effects Specification

Cross-section fixed (dummy variables)

Root MSE 1.387849 R-squared 0.633333
Mean dependent var 9.964463 Adjusted R-squared 0.594047
S.D. dependent var 2.328629 S.E. of regression 1.483673
Akaike info criterion 3.743387 Sum squared resid 61.63600
Schwarz criterion 3.926604 Log likelihood -55.89420
Hannan-Quinn criter. 3.804118 F-statistic 16.12118
Durbin-Watson stat 1.600684 Prob(F-statistic) 0.000003
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Correlated Random Effects - Hausman Test

Equation: Untitled

Test cross-section random effects

Test Summary Chi-Sq. Statistic

Chi-Sq. d.f Prob.

Cross-section random 37.930592

1 0.0000
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(Fixed Effects Model) (FEM)

Dependent Variable: Y

Method: Panel Least Squares

Date: 05/23/23 Time: 02:14

Sample: 2005 2021

Periods included: 17

Cross-sections included: 3

Total panel (unbalanced) observations: 43

Variable Coefficient Std. Error t-Statistic Prob.

X1 0.500150 0.410989 1.194370 0.0399

C 9.456042 1.350372 7.002546 0.0000

Effects Specification
Cross-section fixed (dummy variables)

Root MSE 0.950569 R-squared 0.732420
Mean dependent var 16.69149 Adjusted R»squared 0.711837
S.D. dependent var 1.859372 S.E. of regression 0.998126
Akaike info criterion 2.922534 Sum squared resid 38.85399
Schwarz criterion 3.086367 Log likelihood -58.83449
Hannan-Quinn criter. 2.982951 F-statistic 35.58358
Durbin-Watson stat 0.373890 Prob(F-statistic) 0.000000
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