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Redundant Fixed Effects Tests

Equation: Untitled
Test cross-section fixed effects

Effects Test Statistic d.f. Prob.
Cross-section F 2.544882 (13,65) 0.0068
Cross-section Chi-square | 34.560248 13 0.0010
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Correlated Random Effects - Hausman Test
Equation: Untitled
Test period random effects
Test Summary Chi-Sq. Statistic Chi-Sq. d.f.| Prob.
Period random 0.000000 5 1.0000
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A0 sdall HEY) 23 pad e Al a5 2(3) Jsaall
Dependent Variable: LTR
Method: Panel EGLS (Period random effects)
Sample: 2015 2020
Periods included: 6
Cross-sections included: 14
Total panel (balanced) observations: 84
\Wansbeek and Kapteyn estimator of component variances
Cross-section SUR (PCSE) standard errors & covariance (d.f. corrected)

Variable Coefficient| Std. Error | t-Statistic Prob.
C -2.002875 | 1.023569 | -1.956757 | 0.0540
P1 0.345239 0.148842 2.319499 0.0230
P2 0.019941 0.253264 0.078736 0.9374
P3 -0.015130 | 0.005763 | -2.625308 | 0.0104
LLOAN -0.044591 | 0.101315 | -0.440127 | 0.6611
LDEP 0.813445 0.283753 2.866736 0.0053

Effects Specification

S.D. Rho
Period random 0.000000 0.0000
Idiosyncratic random 1.461556 1.0000

Weighted Statistics
R-squared 0.119996 Mean dependent var 1.236907
Adjusted R-squared 0.063586 S.D. dependent var 1.501483
S.E. of regression | 1.452963 Sum squared resid 164.6658
F-statistic 2.127198 Durbin-Watson stat 0.737117
Prob(F-statistic) 0.070854
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Y (3) L sl A (e ey
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