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Dependent Variable: P_RESID   

Method: Panel EGLS (Cross-section random effects) 

Date: 07/12/13   Time: 05:11   

Sample: 2009 2011   

Periods included: 3   

Cross-sections included: 61   

Total panel (balanced) observations: 183  

Swamy and Arora estimator of component variances 
     

     

Variable Coefficient Std. Error t-Statistic Prob.   
     

     

C -233.9819 296.7526 -0.788475 0.4315 

BVEPS 0.090138 0.032549 2.769294 0.0062 

NIPS 0.059032 0.213825 0.276074 0.7828 
     

     

 Effects Specification   

   S.D.   Rho   
     

     

Cross-section random 0.000000 0.0000 

Idiosyncratic random 3680.133 1.0000 
     

     

 Weighted Statistics   
     

     

R-squared 0.040022     Mean dependent var 1.10E-05 

Adjusted R-squared 0.029356     S.D. dependent var 3776.231 

S.E. of regression 3720.391     Sum squared resid 2.49E+09 

F-statistic 3.752190     Durbin-Watson stat 1.775010 

Prob(F-statistic) 0.025322    
     

     

 Unweighted Statistics   
     

     

R-squared 0.040022     Mean dependent var 1.10E-05 

Sum squared resid 2.49E+09     Durbin-Watson stat 1.775010 
     
     

 


