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Dependent Variable: GGDP?
Method: Pooled EGLS (Cross-section weights)
Date: 08/15/12 Time: 12:13

Sample: 1998 2005
Included observations: 8
Cross-sections included: 6

Total pool (unbalanced) observations: 35
Linear estimation after one-step weighting matrix

Variable  Coefficient Std. Error t-Statistic Prob.
C -0.249887 0.046304 -5.396717 0.0000
GKSA? 0.011321 0.001774 6.382283 0.0000
GFDI?(-1) 0.023773 0.003160 7.523530 0.0000
OPN? 1.403518 0.204225 6.872415 0.0000
Fixed Effects (Cross)
_IRN--C -0.018574
_SAU--C 0.157057
~MOR--C -0.136399
_TUN--C 0.168633
_TUR--C 0.173883
_YEM--C -0.688439
Effects Specification
Cross-section fixed (dummy variables)
Weighted Statistics
R-squared 0.741759 Mean dependent var ~ 0.145295
Adjusted R-squared 0.662301 S.D. dependent var 0.261186
S.E. of regression 0.143079 Sum squared resid ~ 0.532260
F-statistic 9.335161 Durbin-Watson stat 2.355179
Prob(F-statistic) 0.000006
Unweighted Statistics
R-squared 0.825884 Mean dependent var 0.085616
Sum squared resid 0.697826 Durbin-Watson stat 3.060237
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Dependent Variable: GGDP?
Method: Pooled EGLS (Cross-section weights)
Date: 10/25/12 Time: 10:16
Sample (adjusted): 1994 2006
Included observations: 7 after adjustments
Cross-sections included: 6
Total pool (balanced) observations: 42
Linear estimation after one-step weighting matrix

Variable  Coefficient Std. Error t-Statistic Prob.
C -0.031203 0.029258 -1.066493 0.3003
_IRN--GKSA_IRN 0.230124 0.035349 6.510061 0.0000
_SAU--GKSA SAU -0.007908 0.002659 -2.974452 0.0081
_MOR--GKSA MOR 0.552998 0.432452 1.278751 0.2172
_TUN--GKSA TUN 0.290773 0.203660 1.427736 0.1705
_TUR--GKSA TUR 0.067088 0.028650 2.341678 0.0309
_YEM--GKSA_YEM -0.001340 0.001038 -1.290096 0.2133
_IRN--GFDI_IRN(-1) 0.001701 0.000659 2.582027 0.0188
_SAU--GFDI_SAU(-1) -0.004752 0.004617 -1.029332 0.3170
~MOR--GFDI_MOR(-1) 0.001708 0.001562 1.093701 0.2885
_TUN--GFDI_TUN(-1) -0.010207 0.009232 -1.105545 0.2835
_TUR--GFDI_TUR(-1) -0.033096 0.013991 -2.365517 0.0294
_YEM--GFDI_YEM(-1) -0.002390 0.001831 -1.305219 0.2083
_IRN--OPN_IRN 0.200361 0.056433 3.550423 0.0023
_SAU--OPN_SAU 1.682810 1.445799 1.163931 0.2596
_MOR--OPN_MOR -0.208680 0.705574 -0.295759 0.7708
_TUN--OPN_TUN 0.954137 0.620544 1.537580 0.1415
_TUR--OPN_TUR 5.553434 1.801209 3.083171 0.0064
_YEM--OPN_YEM -0.042702 0.054146 -0.788640 0.4406

Fixed Effects (Cross)
_IRN--C 0.054190
_SAU--C 0.044987
_MOR--C 0.064040
_TUN--C 0.001304
_TUR--C -0.270502
_YEM--C 0.105981

Effects Specification

Cross-section fixed (dummy variables)

Weighted Statistics

R-squared 0.912113 Mean dependent var 0.082703
Adjusted R-squared 0.799812 S.D. dependent var 0.085533
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S.E. of regression 0.027142 Sum squared resid 0.013261
F-statistic 8.122080 Durbin-Watson stat 2.904811
Prob(F-statistic) 0.000017
Unweighted Statistics
R-squared 0.850672 Mean dependent var 0.057890
Sum squared resid 0.013261 Durbin-Watson stat 2.908945
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