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1 andqy Specification
mananinagey
None Intercept Intercept and Trend
Panel PP-Statistic -15.536 -4.708 -2.198
(0.000) (0.000) (0.014)
Panel ADF-Statistic -7.431 -4.167 -2.260
(0.000) (0.000) (0.012)
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Y
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Test cross-section random effects

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

Cross-section random 6.207 2 0.045
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I a o A 1 = ~ a
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Redundant Fixed Effects Test : Test cross-section fixed effects

Effects Test

Statistic

d.f.

Prob

Cross-section F

129.556

(11,70)

0.0000

Cross-section Chi-square

257.163

0.0000
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