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gm              float   %8.0g                 GM

rs              float   %8.0g                 RS

mon             float   %8.0g                 MON

inf             float   %8.0g                 INF

ind             float   %8.0g                 IND

ex              float   %8.0g                 EX

fdi             float   %8.0g                 FDI

                                                                                            

variable name   type    format     label      variable label

              storage   display    value

                                                                                            

 size:         1,008                          

 vars:             7                          24 Feb 2016 22:23

  obs:            36                          

Contains data from C:\Users\user\Desktop\A.dta

          gm          36         .49    .1009385        .34        .67

          rs          36    .0555556    .0392388          0        .14

                                                                      

         mon          36    .0386111    .0277903          0        .11

         inf          36    .0505556    .0409839          0        .15

         ind          36    .0669444    .0419401          0        .17

          ex          36    .1144444    .0626758        .03        .26

         fdi          36    .5455556    .4327945        .07        1.9

                                                                      

    Variable         Obs        Mean    Std. Dev.       Min        Max

. sum



 

 

          gm    -0.0416  -0.1454   0.0749   0.0483   0.1436  -0.0635   1.0000

          rs    -0.3224   0.6298  -0.2012   0.4990  -0.1735   1.0000

         mon     0.1886  -0.3572   0.1531  -0.1950   1.0000

         inf    -0.1257   0.6875  -0.2001   1.0000

         ind     0.3866   0.0901   1.0000

          ex    -0.0593   1.0000

         fdi     1.0000

                                                                             

                    fdi       ex      ind      inf      mon       rs       gm

(obs=36)

. correlate

                                                                              

       _cons     .5859559   .3833268     1.53   0.137    -.1969018    1.368814

          gm    -.4707089   .6953756    -0.68   0.504    -1.890855    .9494376

          rs     -3.31061   2.052247    -1.61   0.117    -7.501857    .8806369

         mon     1.929871   2.577399     0.75   0.460     -3.33388    7.193622

         inf     1.284063   1.978616     0.65   0.521    -2.756811    5.324936

         ind     3.506472   1.700825     2.06   0.048     .0329242    6.980019

                                                                              

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

                                                                              

       Total    6.55588878    35  .187311108           Root MSE      =  .40732

                                                       Adj R-squared =  0.1142

    Residual    4.97735591    30  .165911864           R-squared     =  0.2408

       Model    1.57853287     5  .315706574           Prob > F      =  0.1234

                                                       F(  5,    30) =    1.90

      Source         SS       df       MS              Number of obs =      36

. reg fdi ind inf mon rs gm

    Mean VIF        1.19

                                    

          gm        1.04    0.962182

         ind        1.07    0.931606

         mon        1.08    0.923973

          rs        1.37    0.731003

         inf        1.39    0.720873

                                    

    Variable         VIF       1/VIF  

. vif



 

 

         Prob > chi2  =   0.0523

         chi2(1)      =     3.77

         Variables: fitted values of fdi

         Ho: Constant variance

Breusch-Pagan / Cook-Weisberg test for heteroskedasticity 

. hettest

                  Prob > F =      0.6018

                  F(3, 27) =      0.63

       Ho:  model has no omitted variables

Ramsey RESET test using powers of the fitted values of fdi

. ovtest

                                                                              

       _cons     .5859559   .3619788     1.62   0.116    -.1533034    1.325215

          gm    -.4707089   .6380427    -0.74   0.466    -1.773766     .832348

          rs     -3.31061   1.477769    -2.24   0.033    -6.328616    -.292604

         mon     1.929871   2.899716     0.67   0.511    -3.992138     7.85188

         inf     1.284063   1.470023     0.87   0.389    -1.718124     4.28625

         ind     3.506472   1.655753     2.12   0.043     .1249731     6.88797

                                                                              

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

                             Robust

                                                                              

                                                       Root MSE      =  .40732

                                                       R-squared     =  0.2408

                                                       Prob > F      =  0.0176

                                                       F(  5,    30) =    3.28

Linear regression                                      Number of obs =      36

. reg fdi ind inf mon rs gm, robust



 

 



 

 


