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Wald Test:
Pool: POOL2
Test Statistic Value Df Probability
F-statistic 11.78920 (7, 60) 0.0000
Chi-square 82.52440 7 0.0000
Null Hypothesis Summary:
|
Normalized Restriction (= 0) Value Std. Err.
|
C(5) - C(6) 0.055045 0.015879
C(6) - C(7) -0.060879 0.014352
C(7) - C(8) 0.034856 0.015037
C®) -CH) 0.022875 0.020672
C(9) - C(10) -0.032947 0.016010
C(10) - C(11) 0.035165 0.006855
C(11) - C(12) -0.044210 0.015008
|
Restrictions are linear in coefficients.
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Dependent Variable: YGROW?
Method: Pooled EGLS (Cross-section SUR)
Date: 10/12/08 Time: 15:03
Sample (adjusted): 1996 2004
Included observations: 9 after adjustments
Cross-sections included: 8
Total pool (balanced) observations: 72
Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.

C 0.002294 0.004051 0.566225 0.5734

CAPGROW? 0.012120 0.002115 5.731457 0.0000

GDGROW? -0.061732 0.005344 -11.55221 0.0000

INT? 0.007027 0.000822 8.543563 0.0000

OPEN? 0.108488 0.000298 364.5108 0.0000

Fixed Effects (Cross)

_EGYPT--C 0.026638
_INDONES--C -0.028407
_IRAN--C 0.032471
_KUWAIT--C -0.002385
~MALAYSIA--C -0.025260
~ PAKISTAN--C 0.007687
~SAUDI--C -0.027477
_TURKEY--C 0.016733

Effects Specification

Cross-section fixed (dummy variables)

Weighted Statistics

R-squared 0.999654 Mean dependent var 7.111273
Adjusted R-squared 0.999591 S.D. dependent var 53.17919
S.E. of regression 1.071194 Sum squared resid 68.84733
F-statistic 15773.62 Durbin-Watson stat 2.154374
Prob(F-statistic) 0.000000 |

Unweighted Statistics

R-squared 0.998037 Mean dependent var 0.131601

Sum squared resid 0.093932 Durbin-Watson stat 2.359335
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