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Mhiethod: Pooled EGLS (Cross-section weights)

Date: 03/31/068  Time: 10:03

Sample (adjusted): 1375 1383

Included observations: 9 after adjustments

Cross-sections included: 3

ITotal pool {unbalanced) observations: 26

Linear estimation after ane-step weighting matrix

Cross-section weights (FCSE) standard errors & covariance (d.f.

corrected)
“ariable Coefficient Std. Error - t-Statistic Frab.
LMCU?-3) 0.811918 0107476 7.554406 0.00ao
LMDF? 0.503103 0.223250 2275933 0.0345
LMNPRY 0.696327 0.156251 4439772 0.0003
Dyga? 1.223290 0277773 4 403927 0.0003
KIS? -6.192786 0957031  -6.470832 0.00a0
QES? -5.8RE283 0890721 -5.585994 0.00a0
CHA? -6.183594 0B16336 -10.03252 0.00a0
Wieighted Statistics

F-squared 09588104 Mean dependent var 5.944538

djusted R-squared 0984348 5.0 dependent var 3..224074

=.E. of regression 0403357  Sum sguared resid 3.091245

F-=tatistic 263.0401  Durbin-YWatson stat 1.773058

FrobiF-=tatistic) 0.000000

Urweighted Statistics
F-squared 0966218 Mean dependent var 5.059240
Sum sguared resid 3469559 Durbin-vWatson stat 1.866234
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