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1. Nakamura & Paul

2. K Firm Concentration Ratio.
3. Herfindahl-Hirschman Index.
4. Hannah and Kay Index.

5. Entropy Index.

6. Coefficient of Variation

7. Gini Coefficient

8. Variance of Logs
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* Breusch-Pagan LM Diagonal Covariance Matrix Test (3sls)

Ho: Diagonal Disturbance Covariance Matrix (Independent Equations)
Ho: Run OLS -

Ha: Run 3

Lagrange Multiplier Test
Degrees of Freedom
P-Value >Chi2(3)

SLS

18.20225
3.0
0.00040

Three-stage least squares regression

315.13

1.77e-08
-1.25e-07
2.05e-10
-.0046547

3.82e-08
4.07e-08
6.34e-10
-.0013682

.012708
-9.40e+07
4.25e+08
-76959.58

.0272989
-3.32e+07
9.82e+08
3495.72

Equation ObsParms
hhil 30 2
advl 30 3
pro 30 3

Coef Std. Err
hhil
adv11387 2.80e-08 5.24e-09
rd11387 -4.19e-08 4.22e-08
prol387 4_20e-10 1.09e-10
_cons -.0030114 .0008384
advl
prol387 .0200035 -0037223
hhil -6.36e+07 1.55e+07
hhil2 7.04e+08 1.42e+08
_cons  -36731.93 20524.69
pro
rdl -170.9519 56.47952
hhil 2.49e+09 4.63e+08
advl 47.53524 15.32517
_cons 6210780 1500628

-281.6498
1.58e+09
17.49846
3269603

-60.25411
3.40e+09
77.57203
9151958

Endogenous variables:
Exogenous variables:

hhil a

RMSE R-sq"
.0039423 0.9208
75865.79  0.9020
7200735 0.9136

z P>|z]
5.33 0.000
-0.99 0.320
3.84 0.000
-3.59 0.000
5.37 0.000
-4.10 0.000
4.94 0.000
-1.79 0.074
-3.03 0.002
5.37 0.000
3.10 0.002
4.14 0.000

dvl pro

adv11387 rd11387 prol387
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