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3.3

Breusch and Pagan Lagrangian

multiplier test for random effects:

Hausman specification test

chi2(1) =1.1e + 07

Prob > chi2 = 0.0000

chi2(6) = 22.06 Prob>chi2 =0.0012

Fixed Random
pependent Verable:fnrs Estimated t-statistics Estimated z-statistics
Coefficient Coefficient

Ink 0.1637300 50.09 0.1641548 50.24
InL 0.8635048 151.85 0.8632702 151.88
darat -0.5927591 -9.42 -0.5957934 -9.47
darat2 -0.0163443 -4.51 -0.0163759 -4.52
ocaprat -0.7173559 -11.87 -0.7204153 -11.92
ss 7.5123060 22.67 7.4631300 22.61
_cons -0.0698154 -1.01 -0.4007013 -4.54
Diagnostic Test
Number of observation 26195 26915
Number of groups 33 33
R-sg:  within 0.7299 0.7299

between 0.4554 0.4564

overall 0.6123 0.6124
F test that all u_i=0: F(32, 26156) = 527.74 Prob>F = 0.0000
sigma_u 0.3940 0.3103
sigma_e 0.6337 0.6337
rho 0.2788 0.1934




