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Dependent Variable: D(PRESID)   

Method: Panel EGLS (Cross-section random effects) 

Date: 07/17/13   Time: 08:31   

Sample (adjusted): 2006 2007   

Periods included: 2   

Cross-sections included: 61   

Total panel (balanced) observations: 122  

Swamy and Arora estimator of component variances 
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C -29.10312 204.4210 -0.142369 0.8870 

D(BVEPS) 0.218122 0.179833 1.212914 0.2276 

D(NIPS) 0.548591 0.875875 0.626335 0.5323 
     

     

 Effects Specification   

   S.D.   Rho   
     

     

Cross-section random 0.000000 0.0000 

Idiosyncratic random 2220.344 1.0000 
     

     

 Weighted Statistics   
     

     

R-squared 0.019187     Mean dependent var -2.66E-05 

Adjusted R-squared 0.002702     S.D. dependent var 2045.471 

S.E. of regression 2042.705     Sum squared resid 4.97E+08 

F-statistic 1.163942     Durbin-Watson stat 2.684145 

Prob(F-statistic) 0.315782    
     

     

 Unweighted Statistics   
     

     

R-squared 0.019187     Mean dependent var -2.66E-05 

Sum squared resid 4.97E+08     Durbin-Watson stat 2.684145 
     
     

 


