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HEFH#E L (Panel Estimation, 1V : Price[t-1])

Fixed Effect IV Model EC2SLS Random Effect IV Model
Coef. Coef.
Price -0.4635 *** Price -0.3673 ***
GDP 14.4544 *** GDP 14.6454 ***
d1 0.6867 di 0.5570
d2 (dropped) d2 14122 ***
d3 1.5998 *** d3 1.5507 ***
d4 1.1704 *** d4 1.1906 ***
d5 1.2913 *** d5 1.6238 ***
dé 0.6919 *** dé 1.0784 ***
d7 0.0914 d7 -0.0289
ds 0.6720 *** ds 0.5369 ***
d9 0.5412 *** d9 0.4524 ***
d10 0.1651 d10 0.1287
Constant -162.9671 *** Constant -166.2991  ***
R-sq within 0.9091 R-sq within 0.9081
between 0.4140 between 0.9363
overall 0.7922 overall 0.9122
- F(3,219) 17.11 chi2(11) 24.63
F test that all u_i=0 PrObSF 0.000 Hausman Test Prob>chi2 0.010
Number of Sample 234 Number of Sample 234
Number of Groups 4 Number of Groups 4
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