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Correlated Random Effects - Hausman Test  
Pool: Untitled   

Test cross-section random effects  
     

Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob. 
Cross-section random 17.701753� �7 0.0134 

     

Cross-section random effects test comparisons: 
Variable Fixed Random Var(Diff.) Prob. 

     

INITGDP? 0.000000 0.000000 0.000000 0.8309 
GDI? 0.122976 0.049752 0.000926 0.0161 

POPGROW? 0.000000 0.000000 0.000000 0.0244 
EDU? -0.044970 0.003113 0.002913 0.3730 

EXPGDP? 0.064665 0.093694 0.000064 0.0003 
INF? -0.026139 -0.023228 0.000276 0.8610 
IPR? -0.257746 -0.883504 0.081409 0.0283 
     

     
Cross-section random effects test equation:  

Dependent Variable: GROW?   
Method: Panel Least Squares   
Date: 01/26/10   Time: 21:04   

Sample: 1999 2005   
Included observations: 7   

Cross-sections included: 15   
Total pool (balanced) observations: 105  

     

     
 Coefficient Std. Error t-Statistic Prob. 
     

     
C 1.627818 1.243802 1.308743 0.1942 

INITGDP? 4.41E-14 2.03E-13 0.216568 0.8291 
GDI? 0.122976 0.037370 3.290780 0.0015 

POPGROW? 1.66E-14 1.30E-14 1.270419 0.2075 
EDU?� �-0.044970 0.057250 -0.785501 0.4344 

EXPGDP? 0.064665 0.017518 3.691416 0.0004 
INF? -0.026139 0.022058 -1.184971 0.2394 
IPR? -0.257746 0.349261 -0.737974 0.4626 
     

     
 Effects Specification   
     

     
Cross-section fixed (dummy variables)  

     

     
R-squared 0.640983 Mean dependent var 3.661107 

Adjusted R-squared 0.550148 S.D. dependent var 2.194227 
S.E. of regression 1.471691 Akaike info criterion 3.794629 
Sum squared resid 179.7675 Schwarz criterion 4.350696 

Log likelihood -177.2180 Hannan-Quinn criter. 4.019958 
F-statistic 7.056523 Durbin-Watson stat 1.895179 

Prob(F-statistic) 0.000000� �   
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