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xtgls y x1 x2 x3,igls panels(heteroskedastic)

& Stata/IC 12.0 - [Results] - El
File Edit Data Graphics Statistics User Window Help =
EH® S - - B EHERIE 00
|Review T x| . *(% varizbles, 110 cbservations pasted into data editor) ~ Wariables Tax
#  Command ¢ | xeset cross year Variable Label
1 xtset crossyear panel varizble: cross (strongly balanced) year
2 iy el time varizble: year, 2002 to 2012 cross
delta: 1 unit
¥y
_ xtreg y x1 x2 x3 xl
2
Random-effects GLS regression Number of obs = 110 el
Group variable: cross Mumber of groups = 10
R-sq: within = 0.1822 Obs per group: min = 11
between = 0.4515 avg = 1.0
overall = 0.3746 max = 11
Wald chiZ(3) = 35.06
corrfu i, XI =0 (assumed) Prob > chiz = 0.0000
< 3
¥ Coef.  Std. Erz. z Pzl [95% Conf. Intervall
Properties T ox
x1 277.7626  264.7312 1.05 0.294  -241.2185  796.7438 -
®Z 36499.87 6766.27 5.39 0.o00 2323822 49761 .51 5 Vectiable e
E] Variables ~
=3 -8187.032 4055 583 -2.02 0.042 -16135.83 -238_23861 Mome =
_cons -12196.53  7302.586 -1.54 0.123 -27685.31 3252255 Name x
Label
sigms_u 39128597 Type
sigma_e 6305.1931 Format
rho 2780889  (fraction of variance due to u_i) "
= Value Label
Notes
&l Data
v E
Filename
Label
Command R Notes
xtgls y x1 x2 x3,igls panels(heteroskedastic] Variables &
Observations 110
Size 2.04K o

CiUsers\hossein\Documents [cap][num][ove
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estimates store hetero

8 Stata/IC 12.0 - [Results] - o iEN
File Edit Dats Graphics Ststistics User Window Help 5
EH®m E L H-EHEEOO
‘Rﬂ"—ew T x| Iteration 13: tolerance = 00001063 ~ |\ariables TR x‘
Iteration 14: tolerance = 4.983e-06 -
# |Command '€ |Iteratiom 15: tolerance = 2.2572-06 Variable Label
1 xtset cross year Iterstion 16: tolerance = 1.002e-06 year
2 xreg yxi 2 Itsration 17: tolsrance = &.375e-07 cross
3 dtole w203l Iteration 18: tolerance = 1.888e-07
P o Iteration 13: tolerance = 5.068e-08 ¥
4 estimates store het., x1
x2
Cross-sectional time-series FGLS regression 3

st_het le() fri
Coefficients: generalized least squares _est hetero esample(] fr

Panels: heteroskedastic
Correlation: no autocorrelation
Estimated covariances = 10 Humber of obs = 110
Estimated sutocorrslations = a Humber of groups 10
Estimated cosfficients = 2 Time periods 11
Wald chiz(3) 269.74
Log likelihood = -1155.299 Prob > chiz 0.0000 = >
Properties rx
v Coss.  sta. Err. = Elzl [95% Conf. Interval] 8+
B Variables -
x1 4855394 133 3251 0.36 0.716  -212.7185 3033064 e
x2 16483 49  5263.522 2.13  0.002 6167.178 2679981 Name =
=2 16000.29  2040.524 5.26 0.000 10040.97 2195961 Label
_cens -17352.43  4360.302 -3.38  0.000 -25898.47  -8806.395 Type float
Format %8.0g
Value Label
. estimates store hetero
Notes
B Data
-
Filename
Label
Command L Notes
estimates store hetero Variables 7
Observations 110
Size 215K v
Ci\Users\hossein\Documents CAP ||[NUM || OVR

ENG 626 PM
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xtgls y x1 x2 x3

=) Stata/IC 12.0 - [Results] - o EwN
File Edit Data Graphics Statistics User Window Help =]
=2 = N TRE R AN R N MR e X )
‘Review TR x| ~ |Variables TR x‘
¥ Coef.  Scd. Err. z Bzl [95% Conf. Intervall
#  Command _rc Variable Label
1 xset cross year =1 1303134 159.8956 0.81 0.415  -183.0762  443.7029 year
2 reg yxl2ad x2 17716.47  5425.475 3.27  0.001 7082.735 2835021 cross
3 stals yalx2x3ial =3 10674.17 3323976 2.21  0.001 4159.3  17189.05
9ls yxIxex5gls - _coms -11204.7  5023.662 -2.23  0.026 -21050.9  -1358.503 Y
4 estimates store het... 1
5 estimates store he... x2
6 estimates store het. - wtgls ¥ xl x2 x3 %3
T Mgls yx1x23 . |Cross-sectional time-series FGLS regression -esthemo  esample( fn
8 dgls yx1x23 ] _est hetero  esampleQ fr
Cosfficients: generalized least squares
Panels: nomoskedastic
Correlation: no autocorrelation
Estimated covariances = 1 Humber of obs = 110
Estimated autocorrelations = o Humber of groups 10
Estimated coefficients = : Time pericds 11 < 3
Wald chiz(3) 121.25
Log likelihood = -1163.091 Prob > chiZ 00000 2 x
B Variables -
¥ Coef.  Ssd. Err. z  Prlal [95% Conf. Intexrvall —
Name x3
=1 130.3134  159.8956 0.81  0.415  -183.0762 443.7029 Label
xz 17716.47  5425.475 3.27 o.001  7082.739  28350.21 Type float
=3 10674.17 3323976 321 0.001 4159.3  17189.05 Format %8.0g
cons -11204.7 5023.662  -2.23 0.026 -21050.5  -1358.503 \
- Value Label
Motes
B Data
v
Filename
Label
Command B | [Metes
xtgls y x1 x2 x3 Variables 8
Observation: 110
Size 226K v
Ci\Users\hossein\Documents CAP ||[NUM || OVR
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.estimates store hemo

5} Stata/IC 12.0 - [Results] - o Il
File Edit Data Graphics Statistics User Window Help &
=" L NEE N TR Rl e A=K )
‘Re'view TR x| _cons -17352.43  4360.302 -3.98 0.000 -25898.47  -8806.335 ~ |Variables TR x‘
#  Command e Variable Label
1 xiset cross year . estimates store hetero year
2 xtreg yxl 23 cross
. t: te: to s
3 xtgls yxlx2x3igls . Satimates stors feme y
4 estimates store het...  estimates store hetaro xd
5 estimates store he.. 2
6 estimates store het.. - xtgls ¥ xl x2 x3 33
7 xgls yx1x2x3 _esthemo  esample( fr

Cross-sectional time-series FCLS regression
_est hetero  esample() fr

Cosfficients: generalized least squares

Panels: homoskadastic
Correlasion: no autocorrelation
Estimated covariances = 1 Hurber of cbs = 110
Estimated sutocorrelations o Huzber of groups 10
Estimated cossfficients = 2 Time pericds 11 < 3
Wald chiz(3) = 12125
Log likelihood = -1163.091 Prob > chiZ = 0.0000 Properties ax
a1+ +
B Variables -~
¥ Coef.  Std. Erz. = Eelal [95% Conf. Intezrvall —_—
Name 3
=1 130.3132 1598956 0.81 0.415 -183.0762 4437029 Label
xZ 17716.47  5425.475 3.27 0.001 7082.733 28350.21 Type float
=3 10674.17 3323976 2.21  0.001 4159.3  17189.05 Format %8.0g
cons -11204.7 5022.662  -2.23  0.026 -21050.9  -1358.503 |
- Value Label
Notes
= Data
-
Filename
Label
Command Rl | |MNotes
estimates store hemo| Variables 8
Observations 110
Size 226K ©
CiUsers\hossein\Documents CAP ||[NUM || OVR.
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Localdf =e(N_g)—1

B8 Stata/IC 12.0 - [Results] - o iIEm
File Edit Data Graphics Statistics User Window Help =
EH®m E L H-EHEEOO
‘Review TR X| ~ |Variables TR X‘
. xtgla ¥ x1 x2 x3
# Command _rc Variable Label
1 tset cross yesr Cross-sectional time-series FGLS regression year
2 dreg yx1 23 cross
3 dtole w203l Cosfficients: generalized least aquares
gis yxIXEISIGS Panels: homoskedastic ¥
4 estimates store het. Correlation: no autecorrelation 1
5 estimates store he... 2
6 estimates store het... Estimated covariances = 1 Huzber of cbs = 110 3
Zstimsted sutocorrelations o Nurbsr of groups 10
7 dgls yx1x2:3 Estimated coefficients = 1 Time periods = 11 _est hetero esample() fn
8 gl yx1x2xd el chiz (5 ~ 12103 _esthemo  esampleQ fn
9 estimates store he.. Log likelinood = -1163.091 Prob > chiz = o0.o000
10 Local dize(N_g)-1 139
11 Jocal di=e(h.g)-1 I Coss.  Std. Err. z Bzl [95% Conf. Intsrvall
x1 130.3138  159.8356 0.81 0.415  -183.0762  443.7029
xz 17716.47  5425.475 3.27 0.001 7082.739  28350.21 a >
x2 10674.17  3323.976 s.21 0.001 4159.3  17189.05
_ceas -11204.7 5023.662  -2.23  0.026 -21050.5  -1358.503 Properties 7 x
s
B Variables -
. estimates store hemo —e
Name 3
. Lecal df=e (N _g)-1 Label
unrecognized command: Local Type float
ri199); Format %8.0g
Value Label
. local df=e (N gi-1
7 Notes
B Data
v
Filename
Label
|command w | |Notes
local df=e[N_g}-1 Variables 8
Observations 110
Size 226K v
CAUsers\hossein\Documents CAP |INUM | OVR

ENG  &31PM
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. lIrtest hetero hemo,df(df")

=) Stata/IC 12.0 - [Results] - o EwN
File Edit Data Graphics Statistics User Window Help =]
i T PR e RN e W el X )
T x| Estimated covariances = 1 Nuzber of obs = 110 ~ |Variables TR x‘
Estimated sutocorrelations 0 Nurber of groups = 10
# Command ¢ | |Esrimated cosfficients = N Time perieds = 11 Variable Label
1 xtset cross year Wald chiZ(3) = 121.25 year
2 streg yxl 23 Log likelinood = -1163.051 Prob > chiz = o.o000 cross
3 atgls yxl@ighs . ¥y
4 estimates store het... ¥ Coef.  Scd. Err. z Bzl [95% Conf. Intervall ﬂ
5 estimates store he... x2
6 estimates store het. xL 130.3138  159.8956 0.81  0.415  -183.0762  443.7029 3
7 stgls yaladad xz 17716.47  5425.475 5.27  0.001 7082.73%  28350.21 ot het 0
gls yxixex x2 10674.17  3323.976 s.21  0.001 4159.3  17189.05 -esthetero - esample() fn
8 xgls yx1:2x3 _cons -11204.7 5023.662 -2.22  o0.026 -21050.3  -1358.503 _esthemo  esample( fr
9 estimates store he..
10 Local dfize(N_g)-1 199
. estimates stors hemo
11 local dize(N_g)-1
12 Intest hetero hemo,.. 7 | Local df—em gi-t
13 Irtest hetero her unrecognized command: Local
et neter e . . s
. local df=e(N_g)-1 Properties "x
@+
. lrtest hetero hemo,df('df’ .
rtest metero hemo,dr('art) 5 Variables "
"** found where number expected a—e
cens Name 3
Label
_ Irtast hetaro hemo,df('df’) Type float
Format  %a0g
Likelihood-ratio test IR chiz(3) = 15.58 .
Value Label
(Assumption: hemo nested in hetera) Prob > chiz =  0.0761 ot
otes
B Data
v
ilename
Label
Command B Notes
Itest hetero hemo,df(*df') Variables 8
Observation: 110
Size 226K v
Ci\Users\hossein\Documents CAP |INUM | OVR

. lrtest heterc hemo df{ df')

Likelihood-ratic test LR ¥hiz (3]
{hAssumption: hemo nested in hetero) Prob > chiz

15.58
0.0761

\Command



