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Fixed-effects (within) regression Number of obs = YA¥
Group variable (i): id Number of groups = \Ye
R-sq: within = ¢,\Ye ¢ Obs per group: min = v¥
between = °,\#40 avg = Y¥,°
overall = °,\YA# max = v¥
F(Y,v8Y) = VY, Y

corr(ud, Xb) = ¢,V 0% Prob > F = 00000

iy | Coef. Std. Err t P > |t [ /.40 Conf. Interval]
. T

sy | /VPAAYOS e ¥eANYY f0F e 000 7o AAOANS  YFANeYY
ay | ,FARYFOY  ,ATYAYOY ¥ PA L o e YYAEYE YO AYYY

tsy |— VOV N0 A ;oYPAEN —O,A0 eyeee — Yo RAYYA  — \oFYPVA
emerging | ,°\FYFNY oo AYAY VAL e 0fe o004y ARAREANAAA)
—cons | ,YYVAFeA e Ne ) A\VY  YY, NV e e s¥e¥e¥0 s YYVAYSS

sigma_u | ;2o OVYYY
sigmae | ,°0Y44Y0)
rho | /¥AVAYYFA (fraction of variance due to ui)

F test that all ui= == F()0,¥?f) = \¥,44

Random-effects GLS regression Number of obs = YAY
Group variable (i): id Number of groups = \#
R-sq: within = <,V \fY Obs per group: min = vy
between = °,YYOY avg = Y¥,e
overall = °,Y0fY max = Y¥
Random effects ui ~ Gaussian Wald chi¥(Y) = FYAY
corr(ud, X) = o(assumed) Prob > chi¥ = oyeccoe
iy | Coef Std. Err z P > [z [/.40 Conf. Interval]
. .

Sy | SYYYeYSA  ,oYANYA YA eseee NAYYARY FESYYFD
ay | ,OFYe\YA  AYAEYSE X FY ejeoe  YAARYAD  ,VYYONeVY

Sy [— ,\Foo¥AY o YAYYYY — 08V oeee  — YAOTESY — \eFYAVY
emerging | ,cYFYOYY  ,ooASYSA  ¥of  ojeo¥  oodFFFA o fF\FoA
_coms | ,\40SFAN o NedTFN  AYAR oece  AYEYedd [ YAVeSES

sigma_u | ;o \A4AVA4
sigma_e | ,o0Y44F0)
rho | ,\\YVeAYY (fraction of variance due to u_i)

. hausman fixed

---- Coefficients - - - -
| () (B) (b-B) sqrt(diag(V_b-V_B))
‘ fixed . Difference S.E.
—_—— = + ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,
sy | /VPAAYOP sYYYeYEA —/VeYYANY AATAARAA
ay | ,fAaYTOV ARERNZS — /o YYOVYY o 0YAfAL
tsy |— /VOVNOe A — ,\PeoYY 700 YAAo 4 .
emerging | ,° VPYPNF 7o YPYOvY —/°°qANA 7°°3VYYND

b = consistent under Ho and Ha; obtained from xtreg
B = inconsistent under Ha, efficient under Ho; obtained from xtreg
Test: Ho: difference in coefficients not systematic
chi2(4) = (b-B)’[(V_b-V_B)"(-1)](b-B)
= 44,7
Prob>chi¥ = 0 0000
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Xtreg, Robust

Randome-effects GLS regression Number of obs = YAY
Group variable (i): id Number of groups = \&
R-sq: within = °,\\YfY Obs per group: min = vy
between = °,YYOY avg = YY,e
overall = °,Y0fY max = YY
Random effects ui ~ Gaussian Wald chi¥(Q) = VAAY,AY
corr(u4, X) = o (assumed) Prob > chi¥ = o 0000
| Robust
iy | Coef. Std. Err. z P>z [/.40 Conf. Interval]
________ +_____________________________________________________
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sigma-u | ,° VAAAVAL
sigma-e | ,°0Y44Y0)
rho | ,V\YYeAVY (fraction of variance due to u-i)
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Breusch and Pagan Lagrangian multiplier test for random effects:
ty[id,t] = Xb + u[id] + e[id,t]

Estimated results:

‘ Var sd = sqrt(Var)
________ +______________________________
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Test:  Var(u) =
chi¥()) = YF4,FY
Prob > chi¥ = ¢ ec00
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