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Dĉ � B1.?�*.B� ?1@/�*.B�

"�� 1....?@/V� 1....--�
W�-� *1..==BA� 1..=?E@�
W�/� 1..@-?BCV� 1..=BC=?�
W�@� 1..ECCA/V� 1..-/-/@�
X�=/� *1.=/@=.A� 1.=.-/B@�
X�=@� *1.-.B=?CV� 1..A-?.B�

V��!(�!&!+�������CH�

���%��@1����!���!����&�� �������"�&�$���$�!(����$��

+����������� ,�"��� �	�	�
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Random-effects GLS regression                   Number of obs      =       312 
Group variable (i): region                      Number of groups   =        26 
 
R-sq:  within  = 0.4026                         Obs per group: min =        12 
       between = 0.3270                                        avg =      12.0 
       overall = 0.3645                                        max =        12 
 
Random effects u_i ~ Gaussian                   Wald chi2(8)       =    198.49 
corr(u_i, X)       = 0 (assumed)                Prob > chi2        =    0.0000 
 
------------------------------------------------------------------------------ 
    q_percap |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval] 
-------------+---------------------------------------------------------------- 
        pdom |  -1.20e-06   5.11e-07    -2.34   0.019    -2.20e-06   -1.96e-07 
        wage |   .0000643    .000022     2.92   0.003     .0000212    .0001075 
    pdom_sub |   7.06e-07   6.43e-07     1.10   0.273    -5.55e-07    1.97e-06 
 _Iquarter_2 |   -.001179    .001684    -0.70   0.484    -.0044797    .0021216 
 _Iquarter_3 |   .0042675   .0017516     2.44   0.015     .0008344    .0077006 
 _Iquarter_4 |   .0085593   .0023234     3.68   0.000     .0040055    .0131132 
    _Icar_12 |  -.0134109   .0102374    -1.31   0.190    -.0334758    .0066541 
    _Icar_13 |  -.0207165   .0092607    -2.24   0.025    -.0388671   -.0025659 
       _cons |   .0102186   .0216842     0.47   0.637    -.0322816    .0527188 
-------------+---------------------------------------------------------------- 
     sigma_u |  .00727274 
     sigma_e |  .00834085 
         rho |  .43190959   (fraction of variance due to u_i) 
------------------------------------------------------------------------------ 
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Hausman specification test 
 
                ---- Coefficients ---- 
             |      Fixed       Random 
    q_percap |    Effects      Effects       Difference 
-------------+----------------------------------------- 
        pdom |  -1.20e-06    -1.20e-06        -2.09e-09 
        wage |   .0000209     .0000643        -.0000434 
    pdom_sub |   5.28e-09     7.06e-07        -7.00e-07 
 _Iquarter_2 |   .0007343     -.001179         .0019134 
 _Iquarter_3 |   .0065717     .0042675         .0023043 
 _Iquarter_4 |   .0123056     .0085593         .0037463 
    _Icar_12 |  -.0134525    -.0134109        -.0000416 
    _Icar_13 |  -.0207541    -.0207165        -.0000376 
 
    Test:  Ho:  difference in coefficients not systematic 
 
                 chi2(  8) = (b-B)'[S^(-1)](b-B), S = (S_fe - S_re) 
                           =    11.50 
                 Prob>chi2 =     0.1748 
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Breusch and Pagan Lagrangian multiplier test for random effects: 
 
        q_percap[region,t] = Xb + u[region] + e[region,t] 
 
        Estimated results: 
                         |       Var     sd = sqrt(Var) 
                ---------+----------------------------- 
                q_percap |   .0002029        .014243 
                       e |   .0000696       .0083409 
                       u |   .0000529       .0072727 
 
        Test:   Var(u) = 0 
                              chi2(1) =   291.66 
                          Prob > chi2 =     0.0000 
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Random-effects GLS regression                   Number of obs      =      1144 
Group variable (i): region                      Number of groups   =        26 
 
R-sq:  within  = 0.4876                         Obs per group: min =        44 
       between = 0.3390                                        avg =      44.0 
       overall = 0.4631                                        max =        44 
 
Random effects u_i ~ Gaussian                   Wald chi2(16)      =   1061.67 
corr(u_i, X)       = 0 (assumed)                Prob > chi2        =    0.0000 
 
------------------------------------------------------------------------------ 
    q_percap |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval] 
-------------+---------------------------------------------------------------- 
        pfor |  -1.08e-06   1.98e-07    -5.45   0.000    -1.46e-06   -6.90e-07 
        wage |    .000045   .0000174     2.59   0.010     .0000109    .0000791 
    pfor_sub |   1.02e-06   2.30e-07     4.43   0.000     5.68e-07    1.47e-06 
 _Iquarter_2 |  -.0002256   .0012174    -0.19   0.853    -.0026116    .0021604 
 _Iquarter_3 |   .0020573   .0012698     1.62   0.105    -.0004315    .0045461 
 _Iquarter_4 |   .0108957   .0015832     6.88   0.000     .0077927    .0139987 
     _Icar_2 |  -.0215388   .0017522   -12.29   0.000    -.0249731   -.0181045 
     _Icar_3 |   -.003739   .0017447    -2.14   0.032    -.0071586   -.0003194 
     _Icar_4 |  -.0020629   .0017084    -1.21   0.227    -.0054113    .0012855 
     _Icar_5 |  -.0000978   .0017992    -0.05   0.957    -.0036242    .0034287 
     _Icar_6 |   .0121614   .0020886     5.82   0.000     .0080677     .016255 
     _Icar_7 |   .0152438   .0024534     6.21   0.000     .0104351    .0200524 
     _Icar_8 |  -.0028238    .002618    -1.08   0.281     -.007955    .0023075 
     _Icar_9 |  -.0056046   .0034081    -1.64   0.100    -.0122843     .001075 
    _Icar_10 |  -.0025134   .0032992    -0.76   0.446    -.0089797    .0039528 
    _Icar_11 |  -.0050801   .0023148    -2.19   0.028    -.0096171   -.0005431 
       _cons |   .0161923   .0065776     2.46   0.014     .0033004    .0290842 
-------------+---------------------------------------------------------------- 
     sigma_u |  .00599869 
     sigma_e |  .01224502 
         rho |  .19354215   (fraction of variance due to u_i) 
------------------------------------------------------------------------------ 
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Hausman specification test 
 
                ---- Coefficients ---- 
             |      Fixed       Random 
    q_percap |    Effects      Effects       Difference 
-------------+----------------------------------------- 
        pfor |  -1.06e-06    -1.08e-06         2.08e-08 
        wage |   .0000624      .000045         .0000174 
    pfor_sub |   1.06e-06     1.02e-06         3.74e-08 
 _Iquarter_2 |  -.0006635    -.0002256        -.0004378 
 _Iquarter_3 |   .0013299     .0020573        -.0007274 
 _Iquarter_4 |   .0097727     .0108957         -.001123 
     _Icar_2 |  -.0214931    -.0215388         .0000457 
     _Icar_3 |  -.0036966     -.003739         .0000424 
     _Icar_4 |  -.0020426    -.0020629         .0000203 
     _Icar_5 |  -.0001606    -.0000978        -.0000628 
     _Icar_6 |   .0120332     .0121614        -.0001281 
     _Icar_7 |   .0150572     .0152438        -.0001865 
     _Icar_8 |  -.0030336    -.0028238        -.0002099 
     _Icar_9 |  -.0059158    -.0056046        -.0003112 
    _Icar_10 |  -.0028113    -.0025134        -.0002979 
    _Icar_11 |  -.0052459    -.0050801        -.0001657 
 
    Test:  Ho:  difference in coefficients not systematic 
 
                 chi2( 16) = (b-B)'[S^(-1)](b-B), S = (S_fe - S_re) 
                           =     2.03 
                 Prob>chi2 =     1.0000 
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Breusch and Pagan Lagrangian multiplier test for random effects: 
 
        q_percap[region,t] = Xb + u[region] + e[region,t] 
 
        Estimated results: 
                         |       Var     sd = sqrt(Var) 
                ---------+----------------------------- 
                q_percap |   .0003376       .0183739 
                       e |   .0001499        .012245 
                       u |    .000036       .0059987 
 
        Test:   Var(u) = 0 
                              chi2(1) =   810.52 
                          Prob > chi2 =     0.0000 


