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Periods included: 5
Cross-sections included: 109
Total panel (unbalanced) observations: 545
Linear estimation after one-step weighting matrix

Variable Coefficient Std. Error t-Statistic Prob.
C 0.024913 0.007026 3.545684 0.0011
BGroup -0.063195 0.027216 2.328909 0.0352
SIZE 0.447863 0.115236 3.886502 0.0004
GWTH 0.284400 0.039800 7.144900 0.0030
ROA 0.139700 0.040900 3.410400 0.0240
LEV -0.055195 0.025216 -2.188909 0.0352

Effects Specification

Cross-section fixed (dummy variables)

Weighted Statistics

R-squared0.487937 Mean dependent var21.86405

Adjusted R-squared0.452241 S.D. dependent var18.74084
S.E. of regression0.129404 Sum squared resid0.602833
F-statistic17.47350 Durbin-Watson stat1.994770

Prob(F-statistic)0.000000
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