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Random-effects GLS regression Number of obs = 128
Group variable (i): id Number of groups = 17
R-sqg: within = 0.2138 Obs per group: min = 4
between = 0.0566 avg = 7.5
overall = 0.0681 max 8
Random effects u_i ~ Gaussian Wald chi2 (5) = 22.79
corr(u_i, X) = 0 (assumed) Prob> chi?2 = 0.0004
gini | Coef. Std. Err. z P>|z]| [95% Conf. Interval]
_____________ o
lny | -.0533524 .0307672 -1.73 0.083 -.1136549 .0069502
lnexed | .005474 .0250067 0.22 0.827 -.0435382 .0544863
lnopen | .0532211 .0421483 1.26 0.207 -.029388 .1358302
Inin | .016556 .0053645 3.09 0.002 .0060417 .0270703
dmg | =-.0092164 .0072169 -1.28 0.202 -.0233612 .0049284

_cons | 1.798188 .08638 20.82 0.000 1.628886 1.967489

_____________ o
sigma u] .04961174
sigma_e] .01856072
rho | .87721958 (fraction of variance due to u i)

Fixed-effects (within) regression Number of obs = 128
Group variable (i): id Number of groups = 17
R-sqg: within = 0.3585 Obs per group: min = 4
between = 0.0440 avg = 7.5
overall = 0.0566 max = 8
F(5,106) = 11.85

corr(u_ i, Xb) = -0.9552 Prob> F = 0.0000
gini | Coef. Std. Err. t P>t [95% Conf. Interval]
_____________ o
lny | -.2354564 .0473282 -4.97 0.000 -.3292891 -.1416237

lnexed | -.0023568 .0246162 -0.10 0.924 -.0511608 .0464473
lnopen | .1323778 .0452987 2.92 0.004 .0425687 .2221869

Inin | .0086211 .0049852 1.73 0.087 -.0012625 .0185048

dmg | -.0158763 .007994 -1.99 0.050 -.0317252 -.0000274

_cons | 2.630513 .1811729 14.52 0.000 2.27132 2.989706
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_____________ e
sigma_u] .18438483
sigma_e] .01856072

rho | .98996862 (fraction of variance due to u_i)
F test that all u_i=0: F(le, 106) = 43.84 Prob> F = 0.0000
hausman random
---- Coefficients ----
| (b) (B) (b-B) sqgrt (diag(V_b-V_B))
| random . Difference S.E.
_____________ o
Iny | -.0533524 -.2354564 .182104 .
lnexed | .005474 -.0023568 .0078308 .0044019
lnopen | .0532211 .1323778 -.0791567
Inin | .016556 .0086211 .0079349 .0019815
dmg | -.0092164 -.0158763 .0066599

b = consistent under Ho and Ha; obtained from xtreg
B = inconsistent under Ha, efficient under Ho; obtained from xtreg
Test: Ho: difference in coefficients not systematic
chi2 (5) = (b-B)'[(V_b-V_B)"(-1)] (b-B)
= -29.97 chi2<0 ==> model fitted on these
data fails to meet the asymptotic
assumptions of the Hausman test.

bl glaesls Colb S5 5, 4 (9) Wl g3, 40 @& 2 Jsux

Random-effects GLS regression Number of obs = 128
Group variable (i): id Number of groups = 17
R-sqg: within = 0.1849 Obs per group: min = 4
between = 0.0959 avg = 7.5
overall = 0.1129 max = 8
Random effects u_i ~ Gaussian Wald chi2 (5) = 20.87
corr(u_i, X) = 0 (assumed) Prob> chi2 = 0.0009
gini | Coef. Std. Err. z P>|z]| [95% Conf. Interval]
,,,,,,,,,,,,, o o e
Iny | -.0624871 .0325018 -1.92 0.055 -.1261894 .0012152
lnexed | .007823 .0258858 0.30 0.762 -.0429122 .0585582
lnopen | .0551336 .0430693 1.28 0.201 -.0292807 .1395479
Inin | .0163441 .0053994 3.03 0.002 .0057614 .0269268
dsd | .0038309 .0177729 0.22 0.829 -.0310033 .0386651

_cons | 1.828157 .0875659 20.88 0.000 1.656531 1.999783
_____________ S

sigma u] .05003185
sigma_e] .01889599

rho | .87516509 (fraction of variance due to u_i)
Fixed-effects (within) regression Number of obs = 128
Group variable (i): id Number of groups = 17
R-sg: within = 0.3351 Obs per group: min = 4
between = 0.0574 avg = 7.5
overall = 0.0711 max = 8
F(5,106) = 10.68
corr(u_i, Xb) = -0.9585 Prob> F = 0.0000
gini | Coef. Std. Err. t P>t [95% Conf. Interval]
_____________ o
Iny | =-.2505621 .0475733 -5.27 0.000 -.3448807 -.1562435
lnexed | -.006129 .0256367 -0.24 0.812 -.0569562 .0446982
lnopen | .1236375 .0477339 2.59 0.011 .0290003 .2182746
Inin | .0084864 .0050785 1.67 0.098 -.0015823 .0185551
dsd | -.0056026 .0201259 -0.28 0.781 -.0455042 .034299

_cons | 2.706565 .1810701 14.95 0.000 2.347576 3.065555
_____________ o
sigma_u| .19019023

sigma_e| .01889599
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rho | .99022545 (fraction of variance due to u_i)
F test that all u_i=0: F(le, 106) = 44 .37 Prob> F = 0.0000
. hausman random
---- Coefficients ----

| (b) (B) (b-B) sqrt (diag (V_b-V_B))

| random . Difference S.E.
_____________ o
Iny | -.0624871 -.2505621 .188075 .
lnexed | .007823 -.006129 .013952 .0035826
lnopen | .0551336 .1236375 -.0685039 .
Inin | .0163441 .0084864 .0078577 .0018337
dsd | .0038309 -.0056026 .0094335 .

b = consistent under Ho and Ha; obtained from xtreg

B = inconsistent under Ha, efficient under Ho; obtained from xtreg
Test: Ho: difference in coefficients not systematic
chi2 (5) = (b-B)'[(V_b-V_B)"(-1)] (b-B)
= -33.46 chi2<0 ==> model fitted on these
data fails to meet the asymptotic
assumptions of the Hausman test.
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