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Test eteroschedasticità 

 

Breusch-Pagan / Cook-Weisberg test for heteroskedasticity  

         Ho: Constant variance 

         Variables: fitted values of lls 

 

         chi2(1)      =     3.95 

         Prob > chi2  =   0.0470 

------------------------------------------------------------------------------ 

 

Test autocorrelazione 

 

lls 

Wooldridge test for autocorrelation in panel data 

H0: no first order autocorrelation 

    F(  1,      19) =      2.401 

           Prob > F =      0.1421 

 

lu 

Wooldridge test for autocorrelation in panel data 

H0: no first order autocorrelation 

    F(  1,      19) =      4.448 

           Prob > F =      0.1841 
------------------------------------------------------------------------------ 
 

Test di Hausman 

 

                    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(8) = (b-B)'[(V_b-V_B)^(-1)](b-B) 

                          =       23.83 

                Prob>chi2 =      0.0024 

------------------------------------------------------------------------------ 

 

Test F 

 

( 1)  NordEst = 0.0 

( 2)  NordOvest = 0.0 

( 3)  Centro = 0.0 

( 4)  Mezzogiorno = 0.0 

 

       F(  4,   186) =   12.51 

            Prob > F =    0.0000 

------------------------------------------------------------------------------ 

�
�
�
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�Regression with robust standard errors                Number of obs =     200 
                                                       F( 14,   186) =  976.59 

                                                       Prob > F      =  0.0000 

                                                       R-squared     =  0.8579 

                                                       Root MSE      =  .32547 

 

------------------------------------------------------------------------------ 

             |               Robust 

         lls |      Coef.   Std. Err.      t    P>|t|     [95% Conf. Interval] 

-------------+---------------------------------------------------------------- 

   growthpil |   .0292772   .0079662     3.68   0.000     .0135614     .044993 

          lu |    .090462   .0364993     2.48   0.014     .0184636    .1624603 

         lef |   .1205416   .0341058     3.53   0.001     .0532576    .1878256 

       linfr |  -.0823364   .0388484    -2.12   0.035    -.1589765   -.0056963 

        lind |  -.3045166   .0409019    -7.45   0.000    -.3852078   -.2238254 

       listr |  -.2879223   .0342182    -8.41   0.000     -.355421   -.2204237 

        lico |   .0301175   .0131165     2.30   0.023     .0042413    .0559937 

       liocr |   .2334032    .050487     4.62   0.000     .1338024     .333004 

        lreg |   .1780421   .0413203     4.31   0.000     .0965255    .2595587 

   growthtax |   .0040793   .0046735     0.87   0.384    -.0051396    .0132983     

     NordEst |   1.606557   .6791933     2.37   0.019     .2666447     2.94647 

   NordOvest |    1.55469   .6771447     2.30   0.023     .2188185    2.890561 

      Centro |   1.676228    .684617     2.45   0.015     .3256153     3.02684 

 Mezzogiorno |   1.870692   .6498458     2.88   0.004     .5886757    3.152707 

------------------------------------------------------------------------------ 

�

�
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Three-stage least-squares regression 

---------------------------------------------------------------------- 

Equation          Obs  Parms        RMSE    "R-sq"       chi2        P 

---------------------------------------------------------------------- 

lls               160      9    .1047685    0.4251    1075.71   0.0000 

lu                160      9     .107568    0.3150     534.65   0.0000 

---------------------------------------------------------------------- 

 

------------------------------------------------------------------------------ 

             |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval] 

-------------+---------------------------------------------------------------- 

lls          | 

          lu |    .162597   .0843126     1.93   0.054    -.0026526    .3278466 

       linfr |  (dropped) 

        lind |  -.1431504   .1865485    -0.77   0.443    -.5087787    .2224779 

       listr |  -.2298174     .06716    -3.42   0.001    -.3614486   -.0981862 

         lef |  (dropped) 

        lico |   .0318668   .0109627     2.91   0.004     .0103804    .0533533 

       liocr |   .2783391   .1137371     2.45   0.014     .0554185    .5012598 

        lreg |    .047762    .057511     0.83   0.406    -.0649576    .1604815 

   growthpil |   .0029588   .0067395     0.44   0.661    -.0102504     .016168 

   growthtax |   .0056672   .0129191     0.44   0.661    -.0196537    .0309881 

-------------+---------------------------------------------------------------- 

lu           | 

         lls |   .0460808   .0213409     2.16   0.031     .0042457    .0879158 

       linfr |  (dropped) 

        lind |  -.1423829   .1674074    -0.85   0.395    -.4704953    .1857296 

       listr |  -.1906086   .2987655    -0.64   0.523    -.7761783     .394961 

         lef |  (dropped) 

        lico |     .04797   .1383794     0.35   0.729    -.2232487    .3191887 

       liocr |   .1576188   .2111984     0.75   0.455    -.2563225    .5715601 

        lreg |   .4523961   .1190232     3.80   0.000      .219115    .6856773 

   growthpil |  -.0178086   .0101823    -1.75   0.080    -.0377655    .0021484 

   growthtax |   .0249763   .0057887     4.31   0.000     .0136306     .036322 

------------------------------------------------------------------------------ 

Endogenous variables:  lls lu  

Exogenous variables:   growthpil linfr lind lef lico liocr growthtax lreg  

     listr lls_1 lls_2 lls_3 lu_1 lu_2 lu_3  

------------------------------------------------------------------------------ 
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