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Dependent Variable: Y?
Method: Pooled EGLS (Cross-section weights)
Date: 03/13/11 Time: 08:14
Sample: 1380 1385
Included observations: 6
Cross-sections included: 25
Total pool (balanced) observations: 150
Linear estimation after one-step weighting matrix
Cross sections without valid observations dropped
Variable Coefficient Std. Error t-Statistic Prob.
K? 0.209749  0.021652 9.687378 0.0000
D1? 0.046730 0.012116 3.856747 0.0002
D2? -0.980811 0.027352 -35.85847 0.0000
D3? -4.901687 2.257188 -2.17159 0.0212
DUM? -0.093936 0.036227 -2.592965 0.0105
Weighted Statistics
R-squared 0.998852 Mean dependent var 16.19120
Adjusted R-squared 0.998820 S.D. dependent var 13.41317
S.E. of regression 0.460785 Sum squared resid 30.78687
F-statistic 31527.70 Durbin-Watson stat 0.379581
Prob(F-statistic) 0.000000
Unweighted Statistics
R-squared 0.393852 Mean dependent var 6.192790
Sum squared resid 33.93933 Durbin-Watson stat 0.072911
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