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reg lscrap d88 d8% grant grant_1
Source 55 df M5 Humber of obs = 162
F(4, 157) = .69
Model 6.1583@732 4 1.53957683 Prob > F = @.5989
Residual 349,.586781 157 2.2266674 R-squared = 2.8173
Adj R-squared =  -8.8877
Total 355.745839 161 2.28959682 Root MSE = 1.4922
lzcrap | Coefficient Std. err. t Pt [95% conf. interval]
das -. 2393784 . 3188639 -8.77 @.442 -.8533854 3746446
dag -. 4965236 .3379281 -1.47 @.144 -1.163996 1789483
grant . 2BBR197 .3382846 @8.59 @.555 -. 4681564 .B6E1953
grant_1 .B439357 4368663 .11 @.911 -.8123778 .9182492
_cons 5974341 . 283863 2.94 @.aa4 .1963462 L9985219
reg D.({lscrap d88 d89 grant grant_1)
note: D.d89 omitted because of collinearity.
Source 55 df M5 Number of ochs = lea
F(3, 104) = 1.31
Model 1.311e4125 3 43781375 Prob > F = @.2739
Residual 34.5984876 184 332088842 R-squared = @.8365
Adj R-squared = @.0087
Total 35.9815288 187 .335528387 Root MSE = .57672
D.lscrap | Coefficient 5td. err. t P>t [95% conf. interval]
dBs
Dl1. .B481841 LBE27235 @8.77 @8.445 -.B762789 172487
dBg
D1. @ (omitted)
grant
Dl1. -.222781 1387423 -1.78@ a8.891 -. 482848 . 8364859
grant_1
Dl1. -.3512459 . 2358848 -1.49 @8.138 -.817428 .1149362
_cons -.1387113 875184 -1.84 B.868 -.2878@839 .B1B3814
xtreg lscrap d88 d89 grant grant_ 1, fe
Fixed-effects (within) regression Number of obs = 162
Group wvariable: fcode Number of groups = 54
R-squared: Obs per group:
Within = ©.20818 min = 3
Between = ©.8879 avg = 3.8
Overall = 8.8868 max = 3
F(4, 104) = 6.54
corr{u_i, Xb) = -8.8714 Prob > F = 8. 2801
lscrap | Coefficient 5Std. err. t P>t [95% conf. interwal]
dBs -.B882157 1894751 -8.73 B.465 -. 297389 . 1368776
dB9 -. 24720828 .1332183 -1.86 B.866 -.5113797 LB169741
grant -.2523149 . 158629 -1.68 B.897 -.5518178 LB463881
grant_1 -.4215895 L2182 -2.81 B.847 -.8384239 -.Be47551
_cons .5974341 LBE77344 8.82 B.aaa LA4631142 . 7317539
sigma_u 1.438982
sigma_e .49774421
rho .89313867 (fraction of wariance due to u_i)
reg lscrap da38 d82 grant grant_1 i.fcode
Source 55 df M5 Number of obs = 162
F(57, 184) = 23.37
Model 329.979162 57 5.7891@81 Prob > F = B.eeaa
Residual 25.7659272 la4 2477433 R-squared = 8.9276
Adj R-squared = @.38879
Total 355.745889 161 2.28959682 Root MSE = L48774
lscrap | Coefficient sStd. err. t P>|t| [95% conf. interwval]
dB3 -.B8ez21s57 . 1894751 -8.73 B.465 -. 297389 1368776
dBa -. 2472828 L1332183 -1.86 B.866 -.5113797 .B169741
grant -.2523149 . 158629 -1.68 B.a97 -.551@8l173 LB463881
grant_1 -. 4215895 L2182 -2.81 B.a47 -.B384239 -. 847551
fcode
418538 3.985259 .4Bb4a64 9.81 B.aea 3.89934 4.711178
418563 4.717328 .4Bb4a64 11.61 B.aea 3.9114838 5.523247
418565 4.443663 .4Bb4a64 18.93 B.aea 3.637748 5.2489587
418566 4.621434 .4Bb4a64 11.37 B.aea 3.815514 5.427353
418567 2.279588 .4Bb4a64 5.61 B.aea 1.4736638 3.885587
418577 3.423147 .4Bb4a64 .42 B.aea 2.617228 4.229866
418592 6.12662 .4Bb4a64 15.88 B.aea 5.3287 6.932539
4185393 2.934958 .4Bb4a64 7.22 B.aea 2.129839 3.748878
418596 4.761838 .4Bb4a64 11.72 B.aea 3.955919 5.567757
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xtreg lscrap

d88 dB89 grant grant_1, re

Random-effects GLS regression Number of obs = 162
Group variable: fcode Mumber of groups = 54
R-squared: Obs per group:
Within = @.2885 min = 3
Between = ©.8878 avg = 3.8
Overall = 8.8879 max = 3
Wald chi2{4) = 25.32
corr(u_i, X) = @ (assumed) Prob > chi2 = 8. eena
lscrap | Coefficient Std. err. z P>|z| [95% conf. interwal]
d8s -.B8935437 . 188975 -8.86 B8.391 -.3871388 1288434
d8g -.2713578 . 1314585 -2.886 B.839 -.5289959 -.8l37194
grant -.2144353 . 1475938 -1.45 @8.146 -.5@837139 .B748433
grant_1 -.3728755 . 2858742 -1.82 @.869 -. 7748136 LB298626
_cons .5974341 . 2832854 2.94 @.883 19962 . 9958661
sigma_u 1.4882313
sigma_e LA9774421
rho .38894472 (fraction of wariance due to u_i)






