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Redundant Fixed Effects Tests
Equation: Untitled
Test cross-section and period fixed effects

Effects Test Statistic df. Prob
Cross-section F 708.353392 (6,64) 0.0000
Cross-section Chi-square 353.704314 6 0.0000
Period F 1.607070 (11,64) 01181
Period Chi-square 20.487501 11 0.0391
Cross-Section/Period F 254279825 (17,64) 0.0000
Cross-Section/Period Chi-square 355.106844 17 0.0000
Cross-section fixed effects test equation:
Dependent Variable: GDP
Method: Panel Least Squares
Date: 011117 Time: 20:56
Sample: 2002 2013
Periods included: 12
Cross-seclions included: 7
Total panel (balanced) observations: 84
Variable Coefficient ~ Std. Error  t-Statistic Prab
Cc 0597290 0.097790 6.107860 0.0000
EVI 0.342889 0.238957 1.434939 0.1558
ERI -0.765919 0.204327  -3.748495 0.0004

Effects Specification

Period fixed (dummy variables)
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Correlated Random Effects - Hausman Test
Equation: Untitled
Test cross-section random effects

Test Summary Chi-Sq. Statistic  Chi-Sq. d.f. Prob

Cross-section random 1.722823 2 0.4228

Cross-section random effects test comparisons:

Variable Fixed Random Var(Diff.) Prob.
EVI -0.091312  -0.091965 0.000013 08564
ERI 0.190188 0.183266 0.000037 0.2521

Cross-section random effects test equation
Dependent Variable: GDP

Method: Panel Least Squares

Date: 011217 Time: 21:52

Sample: 2002 2013

Periods included: 12

Cross-sections included: 7

Total panel (balanced) ocbservations: 84

Variable Coefficient Std. Error -Statistic Prob
Cc 0.313269 0.038685 8097972 0.0000
EVI -0.081312 0.057283  -1.594054 0.1151
ERI 0.190188 0.086630 2.854385 0.0056

Effects Specification

Cross-section fixed (dummy variables)
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Residual Cross-Section Dependence Test

Null hypothesis: No cross-section dependence (correlation) in residuals
Equation: Untitied

Periods included: 12

Cross-sections included: 7

Total panel observations: 84

Note: non-zero cross-section means detected in data

Cross-section means were removed during computation of correlations

Test Statistic df. Prob.
Breusch-Pagan LM 46.03319 21 0.0013
Pesaran scaled LM 2782582 0.0054
Pesaran CD 0.223925 0.8228
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Dependent Variable: GOP

Method: Panel EGLS (Cross-section SUR)

Date: 013017 Time: 22:18

Sample: 2002 2013

Periods included: 12

Cross-sections included: 7

Total panel (balanced) observations: 84

Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.
C 0.335625 0.010764 311735 0.0000
ERI 0.124583 0.019599 6.356629 0.0000
EVI -0.068860 0.013887  -4.923320 0.0000

Effects Specification

Cross-section fixed (dummy variables)

Weighted Statistics

R-squared 0.999672 Mean dependent var 1426396
Adjusted R-squared 0.999637 5.D. dependentvar 69.94494
S.E. of regression 0.968987 Sum squaredresid T0.42023
F-statistic 2854715 Durbin-Watson stat 1.530250
Prob(F-statistic) 0.000000

Unweighted Statistics

R-squared 0.984147 Mean dependentvar 0.367836
Sum squared resid 0.125696 Durbin-Watson stat 0.436361
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