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Dependent Variable: LLP?

Method: Pooled EGLS (Cross-section weights)
Date: 10/27/13 Time: 16:41

Sample (adjusted): 2003 2009

Included observations: 7 after adjustments
Cross-sections included: 31

Total pool (unbalanced) observations: 213

Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.
C -17.21834 4.060572 -4.240374 0
LIPC? 0.704575 0.074865 9.411243 0
INF? -0.003211 0.001842 -1.743339 0.0831
LFD? 0.405334 0.111285 3.642294 0.0004
LUNE? -0.256272 0.065781 -3.895805 0.0001
LDRO? 3.047824 0.553359 5.50786 0
LDRY? -0.516501 0.360177 -1.434018 0.1534
LEDU? 0.845799 0.233771 3.618067 0.0004
LURB? 1.677915 0.788819 2.127123 0.0348
PS? -0.056042 0.049211 -1.138815 0.2564
ROL? 0.240378 0.09688 2.481201 0.0141
GE? -0.434859 0.118084 -3.68261 0.0003
Fixed Effects (Cross)

ARG—C 0.04703

BGR—C -4.247856

CHL—C 1.181152

CHN—C 5.797821

COL—C 2.179145

CRI—C -1.774318

DOM—C -0.724145

DZA—C -0.563603

ECU—C -0.195501

IDN—C 4.657379

IRN—C 0.880136

ISR—C -0.552604
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JAM—C -0.553167
LKA—C 2.333033
LTU—C -3.626566
LVA—C -5.874863
MAR--C 2277687
MEX--C 2.994599
MUS--C 0.366248
MYS--C 3.81022
PAN--C -0.44949
PER--C 1.223742
PHL--C 4.144792
ROM--C -1.975578
RUS--C -1.06684
SLV--C -0.23842
TUN--C -1.151963
TUR--C 1.511408
URY--C -4.439359
UKR--C -3.853096
VEN--C -0.142479

Effects Specification

Cross-section fixed (dummy variables)

Weighted Statistics

R-squared 0.996959 Mean dependent var 13.19107
Adjusted R-squared 0.99623 S.D. dependent var 9.317701
S.E. of regression 0.276497 Sum squared resid 13.07307
F-statistic 1367.533 Durbin-Watson stat 1.5879
Prob(F-statistic) 0

Unweighted Statistics

R-squared 0.975595 Mean dependent var 5.862308
Sum squared resid 17.20485 Durbin-Watson stat 1.185491
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