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 POOLED OLS VS FE MODEL = F-TEST

* FE MODEL VS RE MODEL = HAUSMAN TEST
 RE MODEL VS POOLED OLS = LM TEST
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. 7|EMOo 2 22| = WIDEE O 2 H}0{0f &t

+ STATAE AIS € O|F2 2T Ar8otes A2 EHE0IE <At € O|F | EAtE F7HRLIL Ol S
=0 g2 450 AS R0 = S €0 'X'E F7t5H0{ OF tCt,

A ] c D E : G . [ ) |k L

Country 1995 1996 1997 1998 1999 2000 2001 2002 2003 2004 2005

A 8000.01 8212.90 7847.36 7702.89 7288.48 6430.98 6932.45 7486.24 8094.17
B | 18268.01 18738.99 19360.46 20151.42 20715.54 20866.90 21364.02 21801.41 22404.59 22676.26 23039.43
C | 21088.14 21608.14 21988.64 22739.28 23436.61 24194.85 24300.57 24411.48 24650.02 25076.01 25346.01
D 313.74 32136  331.76 34212 351.70 365.33 377.15 386.26 398.86 415.96  432.63
- 21123.66 21659.55 22299.13 22972.31 23613.87 24150.86 24788.69 25368.87 25885.48 26582.19 26890.73
- 29941.64 30703.73 31716.04 32671.27 33748.21 34599.47 34483.98 34669.47 35312.75 36450.55 37267.33
G 4891.60 5063.81 5328.88 5512.59 5647.06 5934.98 5864.12 5852.99 5872.29 6055.92 6162.84

| A B | C D E E G H | J K L
Country  x1995 x1996 x1997 x1998 x1999 x2000 x2001 x2002 x2003 x2004 x2005
A 8000.01 8212.90 7847.36 7702.89 7288.48 6430.98 6932.45 7486.24 8094.17
B 18268.01 18738.99 19360.46 20151.42 20715.54 20866.90 21364.02 21801.41 22404.59 22676.26 23039.43
C 21088.14 21608.14 21988.64 22739.28 23436.61 24194.85 24300.57 24411.48 24650.02 25076.01 25346.01
D 313.74  321.36  331.76 342.12  351.70 365.33 377.15 386.26 398.86 415.96  432.63
E 21123.66 21659.55 22299.13 22972.31 23613.87 24150.86 24788.69 25368.87 25885.48 26582.19 26890.73
F 29941.64 30703.73 31716.04 32671.27 33748.21 34599.47 34483.98 34669.47 35312.75 36450.55 37267.33
G 4891.60 5063.81 5328.88 5512.59 5647.06 5934.98 5864.12 5852.99 5872.29 6055.92 6162.84
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=> reshape wide gdp, i( countrycode) j(year)

CountryCode Country Code é CountryCode Country Code

year gdp1960 1960 gdp

gdp gdp1961 1961 gdp

CountryName Country Name gdp1962 1962 gdp
gdp1963 1963 gdp
gdp1964 1964 gdp
gdp1965

1965 gdp
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The data used in the following slides was extracted from the World

Ofor

HOIX[0f A= X =E &E

Development Indicators database:

https: / /databank.worldbank.org /source /world-development-indicators
Selected variables since 2000, all countries only:

* GDP per capita (constant 2015 US$)

* Exports of goods and services (constant 2015 US$)

* Imports of goods and services (constant 2015 US$)

* Labor force, total
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v @ World Development Indicator: X =+

&« > C 25 databank.worldbank.org/source/world-development-indicators

DataBank World Development Indicators ¢ _ o _
Selections have been modified. Click on "Apply Changes" at any time to refresh the

report with the changes made. Otherwise, click on "Cancel" to go back to previous
Variables Layout Styles Save Share Embed ‘ selections.

Database Available 85 | Selected 1
ADD nange Cancel
Country Available 217 | Selected 217 Preview
) Clear Selecti Add Country (217) Add Series (6) Add Time (50
Series Available 1492 | Selected 6 corselecton | ounty @ cries® e
Afghanistan v @
Time i
Available 50 | Selected 50 2017 2018 2019 2020 2021 2022 2023
GDP growth (annual %) A 265 1.19 301 235 20.74
Availability Range: Year [1974 - 2023] GDP, PPP (constant 2017 international $) N 74,711,822,906. 75,500,418,108. 78,557,606,648. 76,710,636,229. 60,801,742,189.

GNI (constant 2015 US$) . . . . . . .

- L% —
B X 1 @ Filter Enter Keywords for n L& ] Exports of goods and services (constant 2015 US$) A . . . " . . .
Imports of goods and services (constant 2015 US$)

~ VIEWRECENTYEARS 5 10 15 20 25 50 <
Labor force, total 9,254,593.00  9,242,721.00  9,220,323.00 9,105,733.00  9,356,574.00  8,803,873.00  8,920,521.00

>
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2023 2010

(<)
a8
(<)
<]

2022 2009

Excel

a
a
(<)
<]

2021 2008

csv

[
a8
(<)
Q

2020 2007

Tabbed TXT

a
<]
<)
a

2019 2006

<
<
a

2018 2005

(<

2017 2004

<)
a

Data on this page only - formatted

2016 2003

|sQQ

(<
<)
a

a
(<]
(<]
a

2015 2002

Metadata

| Create Time Function ‘@

Advanced options
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P_Data_Extract_From_World_Development_Indicators (6) -

wuymy | FA LY EH D AR | EEE(EE Basactedgs - | T % 0 (B8 2T =S

SHELE = =22 ~ e ~ BAl E4 N 2 EY

Cc7 b I Labor force, total
A . B . C . D . E . F

1 |Country Name Country Code Series Name Series Code 1974 [YR1974] 1975 [YR1975]
2 :Afghanistan AFG GDP growth (annual %) NY.GDP.MKTP.KD.ZG
3 Afghanistan AFG GDP, PPP (constant 2017 international $) NY.GDP.MKTP.PP.KD
4 _Afghanistan AFG GNI (constant 2015 US$) NY.GNP.MKTP.KD
5 _Afghanistan AFG Exports of goods and services (constant 2015 US$) NE.EXP.GNFS.KD
6 _Afghanistan AFG Imports of goods and services (constant 2015 US$) NE.IMP.GNFS.KD
7 _Afghanistan AFG Labor force, total SLTLF.TOTL.IN
8 :Albania ALB GDP growth (annual %) NY.GDP.MKTP.KD.ZG
9 Albania ALB GDP, PPP (constant 2017 international $) NY.GDP.MKTP.PP.KD
10 |Albania ALB GNI (constant 2015 US$) NY.GNP.MKTP.KD
11 Albania ALB Exports of goods and services (constant 2015 US$) NE.EXP.GNFS.KD
12_A|bania ALB Imports of goods and services (constant 2015 US$) NE.IMP.GNFS.KD
13_A|bania ALB Labor force, total SLTLF.TOTL.IN . .
14:Algeria DZA GDP growth (annual %) NY.GDP.MKTP.KD.ZG 7.494917705  5.045341613
15 Algeria DZA GDP, PPP (constant 2017 international $) NY.GDP.MKTP.PP.KD . .
16_Algeria DZA GNI (constant 2015 US$) NY.GNP.MKTP.KD 42811137932 44784462342
17_Algeria DZA Exports of goods and services (constant 2015 US$) NE.EXP.GNFS.KD 20654333260 20768026572
18:Algeria DZA Imports of goods and services (constant 2015 US$) NE.IMP.GNFS.KD 17483363381 20356674575
10 |Alnaria N7A | ahor forca tatal SILTLETOTLIN

o/

C

- (



P_Data_Extract_From_World_Development_Indicato

2 P 2 o .
(@ Access D D FD CE#2 =Al D Od?g F D%‘-JEI 242 | g TE Yl =
v

Q) Bl o] 20f| A _ N
L& 7| E} 7|1 = SLELL 25 Mz 25 AHE 5 32 | 2H &
[REAE gmojr v  oiF 1=~43| [B&20) Arget =2 | ax [ Ink R ag Lt

QL 0| 7HH27| 2t 27| 9 Hat oA Hel 3 AR g4 9 2y
Cc21 = 1 GDP. PPP (constant 2017 international $)
2l HAE 98X&E FHE(@S) m @ -6H E)}- ?DI'%I:EHE Té"ﬂ% AE-lxo-|
5l HAE =X E0)

CELEE-ET0) b
A4

H~E ZEEF 4

#u

V(R 5 HE)
Exports of goods and services (const

EEE ?Jr;:v(tgo(::tl;:::l:ﬁ?internatione I-. 6-\' %Xl-7|- STGTGO'" A-I AX"S Al--g-% _)Ik_ gijl O." oo:l_E_-'-_j:_Xl-E Hl_:i
6N (constant 2015 USS) |mporﬂ 97 i = 0|25} import202277t X| BH=11 H|O|E{ 7} &f

Imports of goods and services (cons’ A_||' I‘”
Labor faorce, total

® =72 HO|H S T57| Iot0] 7|42 =710| 54t =7tZES SASI0|AM RO A|EE
elots WY E AL O|F statalf| 2/ FAZE 7t 2 £ merge 7I 0| R2H0] $1%7| 2

—— @ STGTGO'"A-I EI-Iljl 7|%% OlQ_ |'0:| OI-X|7| e % Ol%-é-l'o:l EFXI _)I\_E

ol
}\AEI--

® 217702| GIO|EHE & A2 HEBE 2 copy & paste’| &
CHo AEX|7F S 8 A O| viookup B =E 0|50 OF &
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[ stata/MP 18.0 - C:\Users\kcskg\Downloads\labor.dta

oy HE  dole 2= sARM  ARER # =2

ERe HIOIE HEEA 0-0

7|12 GlojE =7 Y x |- save "C:\Users\kcskg\Dowi
HO|H MM e A file C:\Users\kcskg\Downlo:

ASEEEE] o

2 |'§E4—‘?— g el A | e | . import excel "C:\Users\k

== = 22| A = (53 vars, 217 obs)

21 save "CH Hole e2zE

22 merge 1 ™= . save "C:\Users\kcskg\Dow

23 clear EE file C:\Users\kcskg\Downlo:

24 use "C¥ GlojE Zat dlo|g Higt

25  merge 1 Mata A0 =& O 2= ez 4

26 help mel L G| O[H 0[]0 0[7]

27 clear YA C(CD) S ool RE WAZ g xE M

28 use "CH# 7|EF 22a|E file C:\Users\kcskg\Downlo:

20 maraa 1

merge 1:1 CountryCode using "C:\Users\kcskg\Downloads\export.dta"

Result

Number of obs

Not matched

Matched

(<}

217 (_merge==3)

3
merge—HlmEi Het
e g4 ZEo

YEErY

O 7|8+ 71Z 11

O 718+ 71 M1 (MEE HoIge| 187))

O 7184 71% 1M (B M GI0[E 2 n7])

O 218 712 MM
O 2= 712 11

N

| g4 (14 UA)

merge — C|0|& H&t

e 2

&

Z1t

HEtEHY
O 718 21 11

O 718 21 M (HE e dolEl2 g7
O 7185 71 1:M (SH H0IHS 187))
O 7|84 7|Z MM

O BER] 21F 11

7| = (g LA

|

‘CounlryCode

|

252 O0jE TfAY:

I

Ot 7).

\

E2EY Ojo|E ntyY:
C:#Usersttkeskg¥Downloadsexport.dta

Bl

1

L2Jc=)

re

ot

1 Te
\|zHzg o4 o
|olg 2p |
labor2018 labor2018
labor2019 labor2019

labor2020
labor2021
labor2022

labor2020
labor2021
labor2022

export1974

export1974

export1975
export1976
export1977

export1978
export1979
export1980
export1981
export1982
export1983

export1975
export1976
export1977
export1978
export1979
export1980
export1981
export1982
export1983
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EXCELE O|O|E gt X|7|

*  vlookup ot=E AME5H0] L|O|H & & == JSLICH

Z2HOIES 7|82z 7|2 H0| 22 WA YH0|E T U= VLOOKUP =i L L},
- YOIO|E & HIOIHE xi22{= 20 o2l +=4 = YHIHAIL

» =vlookup(SA2,TABLE2!SAS1:5BS$11,2,FALSE)

« fle SA0M A2E= 72 HIO|Z20 A= 32| 440|12 TABLEIAL:B112 #4tS =2/t = H|0[= # /0|1 2= Betste] = 0| =2 & BIM €= LIEtY LT
D2 v I =VLOOKUP(5A2,table2!5A51:58511,2,FALSE) v
A E C D E F G H -
1 |Order ID Region Quality Amount
2 1001 (Morth 11 174
3 1002 (Morth 21 234
4 1003 |South 13 123
5 1004 |'West 25 123
] 1005 |West 13 276
Fi 1006|East 16 146
8 1007 |Morth 21 177
g 1008|East 27 154
10 1009|East 17 128
1 1010(South 19 241.
12 =
tablel | table2 ) 1 3
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* reshape

« MAZ

\jESHAPE WIDE TO LONG FORMAT

I:I:|

o

A XEEE

import excel "gdp_data.xlsx", sheet("Sheet1") cellrange(A4:BL270) firstrow
® =222 A2 E EOeI5tot,

wided 22 LI E|0] /UL O] F long@ 2 2 HHH 7| 2{510{ A= LtS 1t 20| SHC}

=7|0fl=

. reshape long gdp, i( CountryCode ) j(year)

I«

CountryName
CountryCode
gdp1960
gdp1961
gdp1962
gdp1963
gdp1964
gdp1965
gdp1966
gdp1967

Country Name
Country Code
gdp1960
gdp1961
gdp1962
gdp1963
gdp1964
gdp1965
gdp1966
gdp1967

CountryCode Country Code

> year
CountryName Country Name

gdp
Countryhame Courtry. ..
Aruba SEMY
Africa Easterm and Southern AFE
Afghanistan ARG
Africa Western and Central AFW
Angola AG0

28
29
30
31
3z
33
34

COUMtry.

ABYW
ABY
ABY
ABY
ABYY
ABYY
ABYY

adp 1960

162. 72633
59.773234
107.93072

WEEr
1887
1888
1883
1890
1991
1992
1993

adp1961

162.55587
59.8603
113.08006

Aruba
Aruba
Aruba
Aruba
Aruba
Aruba
Aruba

gdpl1962

172.27102
58.458009
118.82946

VI

countryhame

adp1963

199.78432
78.706429
123.44109

adp 1964

180.22877
82.085307
131.8bz242

gadp
7686.6899
59769.5842
11335.978
12305.388
13494.685
14048.347
14942.275

=
J.
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N’
o3 = o s o 35
MA 2 HO|H E AMXEE CHREESHY pcl| Ao|o| CIHEZ| 0 MES oLt
o5 [ o ==
J|2MOo 2 M 23 X} ZE = GDP, EXPORT, IMPORT, LABORE HEXIEZ XS SHCt.
= =
EXCELAIEE = 7t2 2 12|10 HE Y E GDP, EXPORT, IMPORT, LABORE 8= LY.
=
|mpor’r':':I HO £ statal]| excel A2 E 7t 2L,
re] L& o 5

statalt 2 E K| &= OCt. panel_example.dta

Reshqpe HOHE A2 wide¥ = Iong%ﬁgﬁ =

reshape gdp import export labor, i(country_code), j(year)

. h 1 labor i t t gdp, i( CountryCode) j( )
CountryName __ Country Name 3 :eisggeiggggzognggazegg; zgez z;es gsrg7ezgsyggg9 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022) CountryCode Country Code
CountryCode Country Code et Gde - Long year
labor{998 labor1998 CountryName Country Name
labor1999 labor1999 Number of obs?r‘vations 217 -» 5,425 labor
5 Number of variables 103 -> 8
labor2000 labor2000 j variable (25 values) ->  year import
ij izbles:
labor2001 labor2001 le Va;;;ori;% labor1999 ... labor2622 -> labor export
labor2002 labor2002 import1998 importl999 ... import2022 ->  import gdp
export1998 exportl1999 ... export2022 -> export

labor2003 labor2003 gdp1998 gdp1999 ... gdp2022 -> gdp
labor2004 labor2004 J
labor2005 labor2005




o 20| 0| =7

- HOIH7IIfEZ AYE[H LA xt HHE A = JUSLILAANS = 45H7| fI5h. X}
ot 82 2™ help xt= 2 EHHA |.

« A&t BHAZ xtline Y LIC}

* xtline gdp

« SEBT o HY SHHT HoolHol=X| & HolH Y HlEg2 EAX S I S8

Aot SHEHL B5F AAZ(Ln)E F/ol & LIL.
+ O|F ?I5t] genO|2f= HHOE AFE T LIC.
v gen In_gdp = In(gdp)
v gen In_import = In(import)
v gen In_export = In(export)
« 25X|7t A= HIO|H & EE|TtTt.



IHd=4ES ?Iotq M= I 200 & APHH 2 = J2|5H O OF B,
tsset id year, IE= xtset id year 2= “d 9| otC},
O| = AAHSIK| S B2 “must specify panelvar; use xtset”Of| 2| H|A| X[ 7} LEEFLICE

tsset CountryCode yearO|2t11 HO|SHH 0f 2] M| A| X| “string variables not allowed in varlist; CountryCode is a
string variable” Tt = flotid H AlZE 52| 442 =AtE 10| OF &

O| & °+7| £ 5t M= encode CountryCode, gen(country)2t= BE O Z 0| &0}0| ==X
tsset LE= xtset BHO|E ALESH0{OF &

. Xtset countryl year

O H

rtot

L=

0%t

NEd

ot

Panel variable: countryl (strongly balanced)
Time variable: year, 1998 to 2022
Delta: 1 unit

1851t 2 S 0| 8010 1998 HFE 2022 77| MA =7t52| +Z2 1} =% 0| gdpl| BEEE &
&Il-é-l-f I:c'>:I Ec=>I O-|: xtreg gdp import export, fe

IH2MEHS 20| R0 SU2E fe AL
HHOE 2ATH = “no observations”2t= Of|2f T A[X| 7} EEH, B pTF =XH O 2 BISEA|FOF BHCL,

At \/ )
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I el H=E2M2 7rgel Etdd 87

(12HA) TH'E HIolE +

2t 7IeEA =4

y [C

v’ ‘summarize’, ‘describe’ EE = xtsum

(BEHAN) 22| 24 24l

Q.

=
v HIO|HMEZI @B &

Hl

Hete dAL o E

S;_l__rl.l EE—IIO' ~

AHESH T2 HIO|H A ELQ

v’ O|O|E{ 9| HZat = &0 2} xtreg, xtregar, o xtmixed

(4EHA) mgtol

v 178 2ot fA%| 2at HE S0
Pagan LM test(xttest2 & &)}

(5E7A) XE7| 42 2

v’ xtserial HHO|L} 7|Ef A A

(6EH7) O 2 A 7

® xitest3 tE = xttest0l} Z

=1
—

ok

—
€2 MEHHAE

| 2/t Hausman test(hausman
£ dESHO 2= ALY K

=
= M
= O

H==0f

Ht -I

o]

—

M=
oo

2fols I 2 HIOIHZ S8 EA + ==X

=P
e

BIt7F 2ol

2|-(2_|

et fof SAE AA

¢ 210 CH2t Breusch-
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lxﬁqﬂ I;Io:l_oo_9_0|-|=|A‘|f° d effect del
e e o= o L I —(\rIXed errectr moade
F0E 0|85 12|
- 7|240|H NME|(sumFBOHE 0|5 pooled dataX| 2|)
. sum gdpN trade laborN
Variable ‘ Obs Mean Std. dev. Min Max
gdpN 3,599 2555.,949 1448.267 3 5064
trade 3,599 3759.334 1821.368 37 74906
labornN 3,599 2386.156 1318.12 2 4673
gy 7| 240l K| HHO| & 0| &
it J"'HEo7 =0 O|E XE(X'fSUm o o EOO)
. xtsum gdpN trade laborN
Variable Mean Std. dev. Min Max Observations
gdpN overall 2555.949 1448.267 3 5064 N = 3599
between 1137.472 217 4669 n = 169
within 949.7814 -1639.851 6757.189 T-bar = 21.2959
trade overall 3759.334 1821.368 37 7490 N = 3599
between 1200.311 1064 6958 h = 169
within 1444.643 -2100.226 8800.214 T-bar = 21.2959
laborN overall 2386.156 1318.12 2 4673 N = 3599
between 1110.125 232 4475.84 n = 169
within 765.4386 -1369.604 6395.156 T-bar =

21.2959 , }
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FIXED EFFECTS REGRESSION USING XTREG, FE

Yie = a; + Bxis + pir + e

Nt/

4

! [ OIEAg2 Mof3t= 2 M |
\ . xtreg 1n_gdp 1n_trade 1ln_labor, fe robust /
OlOfE =2
Fixed-effects (within) regression Number of obs = 5,425 A IniSES
Group variable: countryl Number of groups = 217
R-squared: Obs per group:
Within = ©.0580 min = 25
Between = 0.1293 avg = 25.0
Overall = 0.1037 max = 25 O| =X}7}0.05 O|2tO|™H R EIO| MHAFQIL|LCY,
0|7 F — 2 HO| BE A7t
DRI = . (2. 219 D e | CHSTZEX S| Sl EI2E
S| A2 QF A RETbA corr(u_i, Xb) = ©.0392 Prob > F = 0.0001
(std. err. adjusted for 217 clusters in countryl) 0.055 LSS 7FS S HEsIa
Robust O:"§ E_)Ik_jl'
.. < : [N o o|n|st Pk O|kICH=
In_gdp | Coefficient std. err. t P>|t] [95% conf. interval] Z |'01| | O oo=
75'%; LH & LICH2l'S 95%).
= H % = n_trade . . . . . .
o= HTF19 O| A ST I 1n_trad 1891074 0468957 4.03 ©.000 0966758 2815391
A|7|-O| X||_|-EI=| j<E=I(:y)o| L » 1n_labor -.0365564 .0383671 -0.95 0.342 -.1121781 .039%90654
ﬁ%(Ef*'i) 7o;| _cons 6.169313 .4089458 15.089 0.000 5.363277 6.975348
=
sigma_u 1.585357
SeiA L A2 A (rho)= =3 9 sigma_e 1.2457059
HAFZ ol |7|-o| Xjo| 2 rho .61827066  (fraction of variance due to u_i)
285 =d8E 04"'—IEf.
o] OO M= 6206 2ILIC .
| O:”O'” -In_ 0od | |' h B (sxgma_u)z SLgmau — :L_E_LH II_|'X|-O| :H:x“':‘xl'
Tho = o DT T (sigmae)? Sigma_e = AHAFO| EEHAH M 223 9




;NTT/AND TIME

4

FIXED EFFECTS REGRESSION USING XTREG, FE

| Time fixed effect |

| Ol24HdE mMojdt=s M |

~—

Of ==At7}0.05 O|2HO[H RHO| F& YL Ct.
Ol F— REO| B E A7t
CtZat Z22X| =elstr| ffs HAE

Yie =+ Bxi + O + i + e ¢ /
\“ xtreg 1n_gdp 1n_trade 1ln_labor i.year, fe robust
S’
Fixed-effects (within) regression Number of obs = 5,425
Group variable: countryl Number of groups = 217 Vk\\\
R-squared: Obs per group:
Within = @.07862 min = 25
Between = 0.1267 avg = 25.0
Overall = 9.1054 max = 25
F(26, 216) = 2.83
corr(u_i, Xb) = 0.0674 Prob > F = 0.0000 v\\\\\\
ANSIEHO|y = (std. err. adjusted for 217 clusters in countryl)
S| HA 2 of 2tEHA
Robust
ln_gdp | Coefficient std. err. t P>|t] [95% conf. interval]
D —
ln_trade .1667699 . 0475094 3.51 0.001 .0731286 .26
1n_labor -.0349788 .9383007 -9.91 0.362 -.1184697 .0405122
0| B4=T} 105 O] & Z 7}k I year
A' O| X' |_|- = E_=I| (y) O| 1999 .00814681 .9491489 0.03 0.976 - .0954046 .0983409
o/, (EFALY EHH 2000 .1978942 .0861808 2.30 0.023 .0286311 .3677572
P%(EFS) B3
2001 .1830662 .0961262 1.9 0.058 - .0063993 .3725317
2002 .3800648 .1191966 3.19 0.002 .1451393 .6149903
oA W o22AH (rho)= 22 2021 .4211957  .1726042 2.44  0.015 .0809914 .7614
2 A= AlE E| ZH9| X}O| 2 2022 .0944115  .1860153 0.51 0.612 -.272226 .4610489
AE-I %:' El E © == = EO:I = Ll EI-. 5.932084 4303323 13.78 0.000 5.083896 6.780272
0 80 A= 62%% L] cons | - - e - -
sigma_u 1.591502
sigma_e 1.2404443
rho .62208729  (fraction of variance due to u_i)




FIX‘EKEFFECTS REGRESSION USING XTREG, FE (WITH LAGS O

HIE} A= 0|F BH=71 A|ZH Z 10|
et of Sl M Y I E2(y)2
HolE LIEFH L|CE,

Ol OO A RE s 2EORHSIE| A O
off M2 Chsat 25 LICt

0| & Ba=7} A|ZHO| X|H0l| k2t 194
S7tStHOE ™ o) E8(y)2
B%(EtHH d)2 HZAE L},

PREDICTORS)

. xtreg 1ln_gdp 11.1n_trade 11.1n_labor , fe robust

Fixed-effects (within) regression
Group variable: countryl

R-squared:
Within
Between
Overall

©.0293
0.0905
0.0681

corr(u_i, Xb) = ©.0809

Number of obs
Number of groups

Obs per group:

F(2, 216)
Prob > F

min =
avg
max

5,208
217

24
24.0
24

7.69
0.0006

(std. err. adjusted for 217 clusters in countryl)
Robust
ln_gdp | Coefficient std. err. t P>|t] [95% conf. interval]
In_trade
L1. .1307492 .0399075 3.28 0.001 .0520912 .2094072
1n_labor
L1. -.052238 .0387202 -1.35 0.179 -.1285559 .0240799
_cons 6.627643 .3763765 17.61 0.000 5.885814 7.369472
sigma_u 1.6159341
sigma_e 1.227792
rho .63399441  (fraction of variance due to u_i)

o

N

N’
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O\ 1} 2 A (random effect model)
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2ZS (&0

Yie =i+ Bxie + vZi + e

. xtreg 1ln_gdp

Random-effects

Group variable:

R-squared:
Within
Between
Overall

corr(u_i, X)

SR =4 |

1n_trade 1ln_labor, re robust

GLS regression Number of obs

countryl

0.08574
0.1616
0.1242

@ (assumed)

Number of groups

Obs per group:
min
avg
max

Wald chi2(2)
Prob > chi2

)Z21F 2 ¥ (random effect model)

5,425
217

25
25.0
25

19.66
0.0001 <

Of ==At7}0.05 O|2HO[H RHO| F& YL Ct.
Ol F— REO| B E A7t
CtZat Z22X| =elstr| ffs HAE

(Std. err. adjusted for 217 clusters in countryl)

Robust

ln_gdp | Coefficient std. err. z P>|z| «— [95% conf. interval]
1ln_trade .1917432 .0433495 4.42 0.000 .1067798 .2767067
1n_labor .9125553 .9313813 .40 0.689 -.0848951 .0740615

_cons 5.838727 .3890126 15.01 0.000 5.876276 6.601178
sigma_u 1.5160347
sigma_e 1.2457059

rho .59695453  (fraction of variance due to u_i)




}IE 1, 2= (Y 2)= 1, POOLED OLS

< (1EHA) 820 20| HAETHA| HAF => xtreg In_gdps In_trade In_labor, fe

. xtreg 1ln_gdp 1n_trade 1ln_labor, fe

Prob > F = 0.00002. =
NE2a DS K Eh
PutO| SAHAAME RoldE
ST 740 2 S| A

Pool ols HC} DA B M|

Fixed-effects (within) regression Number of obs = 5,425
Group variable: countryl Number of groups = 217
R-squared: Obs per group:
Within = ©.8580 min = 25
Between = ©.1293 avg = 25.0
Overall = ©.1037 max = 25
F(2, 5206) = 160.28
corr(u_i, Xb) = ©.0392 Prob > F 0.0000
ln_gdp | Coefficient Std. err. t P>|t] [95% conf. interval]
1ln_trade .1891074 .0106217 17.80 0.000 .1682845 .2099304
1n_labor -.0365564 .0268979 -1.36 0.174 -.0892876 .0161748
_cons 6.169313 .1858197 33.20 0.000 5.805028 6.533597
sigma_u 1.585357
sigma_e 1.2457059
rho .61827066 (fraction of variance due to u_3i)
F test that all u_i=@: F(216, 5206) = 37.86 Prob > F = B.BBBBAT///
S

o

-
\\""'/ L\




— + (2EA) HAUSMANZA E S 2 A|oH0] D8 =0t Byt =HE( Y

. qui xtreg ln_gdp 1ln_trade 1ln_labor, fe
. estimate store fe_model
. qui xtreg 1ln_gdp 1ln_trade 1ln_labor, re

. estimate store re_model

hausman fe_model re_model, sigmamﬁFE———_——_————_——_———————__—————_———_——————

Coefficients
(b) (B) (b-B) sqrt(diag(V_b-V_B))
fe_model re_model Difference Std. err.
1n_trade .1891074 .1917432 -.0026358 .0031168
1n_labor -.0365564 .9125553 -.0491117 .9151829

b = Consistent under H@ and Ha; obtained from xtreg.
B = Inconsistent under Ha, efficient under He; obtained from xtreg.

rest of He: Difference in coefficients not systematic

chi2(2) = (b-B)"[(V_b-V_B)~(-1)](b-B)
= 10,94
rob > chi2 = ©.0042

et e’

ohil 2¥=Hlu 473
O E ArE W
820 BYys et
A= 0| 2HE(y2))= it
B¥E Mg A= 7
/&=

Prob > F = 0.0042=
_T'_7§‘,'§_I_'fE349 XH EH

PO SAH Rold=
2tE ot Z‘JQE ofj A
N¥ 2 ket =25 (e =t
Hlum 174 21} 2 A

N’ e\



21Oy 1, POOLED OLS 2

T
——

- AZa9L=E

o+ BEA)y M HIZE = =5 (Y 2|) 2 1F2f POOLED OLS MODDEL ZM M= 23

. qui xtreg 1n_gdp 1ln_trade 1ln_labor, re

. Xttesto
Breusch and Pagan Lagrangian multiplier test for random effects
1n_gdp[countryl,t] = Xb + u[countryl] + e[countryl,t]

Estimated results:

‘ Var SD = sgrt(var)
1n_gdp 4,449113 2.109292
e 1.551783 1.245706
u 2,298361 1.516635
Test: V =0 .
et vartw . Prob > chibar2 = 0.0000=

ST 512 (29| EJ_r DS KHE
| rgtol EAN gobe
%LE?_F 40 2 S| M
IS 2 112} pooled
OLSHI W SETI 2N

o’

N e\



- I™EN BN, 25 (Uo)al 2Y, POOLED OLSEH S
otHA O] F di e = U A2

. estimate table fe_model re_model ols_model, b(%9.4f) eq(l) star(0.61 ©.05 0.1)

(& 2y& 1, POOLED OLS 2

AUz #2A7|2 =20 Al

Variable fe_model re_model ols_model
1n_trade 0.1891%** 0.1917%** 0.1738%**
1n_labor -9.0366 0.0126 0.1178%**
_cons 6.1693%%* 5.8387%*x* 5.2668%**
Legend: * p<.1l; ** p<.85; *** p<.@l
AEMOE pool ols LHELCHE= 2F (R O) 21 20|
o = —— =5 L —_ —h
0| £[3, =tE(yo)gid RHEL = 181 2O
o (=] S H AMSl= =~
Mol o 18 gt RHC 2 FAMol= 0| MF
St

2
o



NIV ¢

e THIS PANEL DATASET PRESENTS INFORMATION ON THE IMPACT OF DEMOCRACY AND POLITICAL STABILITY ON ECONOMIC
GROWTH IN 15 MENA COUNTRIES FOR THE PERIOD 1983-2022. THE DATA ARE COLLECTED FROM FIVE DIFFERENT SOURCES; THE
WORLD BANK DEVELOPMENT INDICATORS (WDI), THE WORLD BANK GOVERNANCE INDICATORS (WGI), THE PENN WORLD TABLE
(PWT), POLITY5 FROM THE INTEGRATED NETWORK FOR SOCIETAL CONFLICT RESEARCH (INSCR), AND THE VARIETIES OF
DEMOCRACY (V-DEM). THE DATASET INCLUDES TEN VARIABLES RELATED TO ECONOMIC GROWTH, DEMOCRACY, AND POLITICAL
STABILITY. DATA ANALYSIS WAS PERFORMED USING STATISTICAL METHODS SUCH AS R IN ORDER TO ENSURE DATA RELIABILITY
THROUGH IMPUTING MISSING DATA; HENCE, ENABLING FUTURE RESEARCHERS TO EXPLORE THE IMPACT OF POLITICAL FACTORS
ON GROWTH IN VARIOUS CONTEXTS. THE DATA ARE PRESENTED IN TWO SHEETS, BEFORE AND AFTER THE IMPUTATION FOR ,
MISSING VALUES. THE POTENTIAL REUSE OF THIS DATASET LIES IN THE ABILITY TO EXAMINE THE IMPACT OF DIFFERENT POLITICAL =
FACTORS ON ECONOMIC GROWTH IN THE REGION. J

"\/ \_/ ‘u


https://data.mendeley.com/datasets/vhh9cg2wzt/3

O_&'l'i'oﬂﬁ IH2MOZE HO| AIBE|= BEAEO 40 et 2| &4 H|O|E Xt= ¥ LICT
Ol At=
https: //drive.google.com /file /d/1uWrgQj4r4FPoTocFqY5r wJflUhBsAGk /view2usp=drive link

GOl &0 CHot d B A=
https: //drive.google.com /file /d/11LVi6IE446SOF082DinTGgiXnQybdSIM /view2usp=drive link

FAE, UFEs X[ S0 E L Xtz 2MX=E
https: //docs.google.com/spreadsheets/d/1h2ShTA5TP-
ofu8NM44w7KwulsRg8SfY /edit?usp=drive link&ouid=117660642290208191364&rtpof=true&sd=true

SRR S0 2 copEE S BASE LR
https: / /drive.google.com /file /d /1 VVAkaUDDTygGnsBmcH-{Cmje-tPutYQU /view2usp=drive link

i PN pdf
L il
1O m/file/d/]6fUOWFNJnoAvQTIzeY49fmwpqu’rF1 L/view2usp=drive link
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LARESN
R = R
. N
- SR
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https://drive.google.com/file/d/1uWrgQj4r4FPoTocFqY5r_wJflUhBsAGk/view?usp=drive_link
https://drive.google.com/file/d/11LVj6IE446SOF082DtnTGgjXn9ybdSlM/view?usp=drive_link
https://docs.google.com/spreadsheets/d/1h2ShTA5TP-ofu8NM44w7Kwu1sRg8SfY_/edit?usp=drive_link&ouid=117660642290208191364&rtpof=true&sd=true
https://docs.google.com/spreadsheets/d/1h2ShTA5TP-ofu8NM44w7Kwu1sRg8SfY_/edit?usp=drive_link&ouid=117660642290208191364&rtpof=true&sd=true
https://drive.google.com/file/d/1VVAkaUDDTygGnsBmcH-jCmje-tPutY0U/view?usp=drive_link
https://drive.google.com/file/d/16fUOWFNJnoAvQTIzeY49fmwpmg0tF1_L/view?usp=drive_link
https://drive.google.com/file/d/1bI6pfnXONMPbpolSmEYpsbuIo4L8d2LS/view?usp=drive_link

® A2

oscar torres-reyna(2007), panel data analysis fixed and random effects using stata, hitp://www.princeton.edu/~otorres/

e
o

A28 M (2019), W ECIOIE 24 stata, X| ZDO| L]0

e
o

ALZ| T M(2019), 12 EH 2 stata, K| Z 0| C|Of
« BMZ(2018), stata O FIHX| 7|, St DA
« QIEY Xtz

https: //m.blog.naver.com/gustncjstk 12categoryNo=10&tab=1

e rtps:/ / graduationplease.tistory.com/70

N



http://www.princeton.edu/~otorres/
https://m.blog.naver.com/gustncjstk1?categoryNo=10&tab=1
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