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- estat hettest

Breusch-Pagan/Cook-Weisberg test for hetroskedasticity
Assumption: Normal error terms

Variable: Fitted values of defdiff
HO: Constant variance

Chi2(1)=  0.59
Prob > chi2 = 0.4418

- estat dwatson

Durbin-Watson d-statistic( 9, 85)=1.873508

<AtR16> SEMY U AIIMBY YW Zditw

- estat vif

Variable VIF 1/VIF
oil

L1. 9.37 0.106697

5.93 0.168766
defdiff

L1. 5.25 0.190354

car 2.41 0.414999

gap 2.21 0.452871

ex 1.50 0.668243

semi 1.13 0.886580

Mean VIF 3.80

<At217> CHEZMA ol Atg
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- newey defdiff oil l.oil semi ex gap l.defdiff, lag(3)

Regression with Newey-West standard errors Number of obs = 91
Maximumlag = 3 F( 7, 77) = 38.87
Prob > F = 0.0000
Newey-West
Coefficient std. err. t P>1tl [95% conf. interval]
oil
-- -.0122932 .0048519 -2.5 0.013 -.0219417 -.0026448
L1. -.0064664 0047137 -1.37 0.174 -.0158402 .0029073
semi .0130716 .0045585 2.87 0.005 .0040065 .0221367
ex -.011657 .0134096 -0.87 0.387 -.0383234 .0150094
gap .0147738 .0943177 0.16 0.876 -1727874 .202335
defdiff
L1. 4897872 .0948469 5.16 0.000 3011736 .6784007
_cons 1132299 .1336788 0.85 0.399 -.1526051 .3790649

<Xt218> BH2O| OLS 3| HEM

- newey defdiff oil .oil car semi ex gap l.defdiff, lag(3)

Regression with Newey-West standard errors Number of obs = 85
Maximumlag = 3 F( 7, 77) 40.40
Prob F = 0.0000
Newey-West
defdiff | Coefficient std. err. t P> tl [95% conf. interval]
oil
-- -.039555 .0038944 -10.16 0.000 -.0473096 -.0318003
L1. .0345739 .0042888 8.06 0.000 .0260339 .0431139
car .0515964 .0433962 1.19 0.238 -.0348165 .1380093
semi 0166991 .009606 1.74 0.086 -.0024289 .0358271
ex .0007001 .0071656 0.10 0.922 -.0135683 .0149686
gap -.0230071 .0424049 -0.54 0.589 -.1074461 .0614319
defdiff
L1. 7947803 .0959612 8.28 0.000 6036972 9858634
_cons .2856224 .158824 1.80 0.076 -.0306365 .6018814
<Xt219> =8| OLS B HEH
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