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replace TACCA=L.TACCA if IND==5 & YEAR==1396

replace TACCA=L.TACCA if IND==7 & YEAR==1391

replace A=L.A if IND==5 & YEAR==1396
replace A=L.A if IND==7 & YEAR==1391

replace AREV_ARECA=L.AREV_ARECA if IND==5 & YEAR==1396
replace AREV_ARECA=L.AREV_ARECA if IND==7 & YEAR==1391

replace PPEA=L.PPEA if IND==5 & YEAR==1396
replace PPEA=L.PPEA if IND==7 & YEAR==1391

replace ROA=L.ROA if IND==5 & YEAR==1396
replace ROA=L.ROA if IND==7 & YEAR==1391

forvalues i=1/12{

forvalues j=1390/1399{

pctrim TACCA A AREV_ARECA PPEA ROA if IND=="i' & YEAR=="j', p(1 99) gen(wi'i"j' )
recode(bound)

quireg wi'i"j' TACCA wi'i"j'_ Awi'i"j' AREV_ARECA wi'i"j' PPEA wi'i"j'_ ROA

predict res’i"j', resid

gen EM'i"j'=res’i"}' if res’i"j'>0
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replace EM'i" j'=-res’i"j' if res’i"j'<0
A

replace EM'i"j'=0 if res’i"" j'=.

}

}

gen EM=EM11390+EM11391+.......... +EM11398+EM11399
+EM21390+EM21391+.......... +EM21398+EM21399
+EM111390+EM111391+.......... +EM111398+EM111399
+EM121390+EM121391+.......... +EM121398+EM121399

replace EM=. if IND==5 & YEAR==1396
replace EM=. if IND==7 & YEAR==1391
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forvalues i=1/12{
forvalues j=1390/1399¢
petrim TACCA A AREV_ARECA PPEA ROA if IND==i' & YEAR=="', p(1 99) gen(wi'i"j' )
recode(bound)
quireg wi'i"j' TACCA wi'i"j' Awi'i"j' AREV_ARECA wi'i"j'_PPEA wi'i"j'_ROA
predict res’i'’j', resid
ttest res’i"j' ==
estat imtest, white
swilk res’i"j'
sfrancia res’i"’j'
vif
gen EM'i"j'=res’i"j' if res’i"j'>0
replace EM'i" j'=-res’i"j' if res’i"j'<0
replace EM'i'" j'=0 if res’i" j'==.

}

}

gen EM=EM11390+EM11391+.......... +EM11398+EM11399
+EM21390+EM21391+.......... +EM21398+EM21399
+EM111390+EM111391+.......... +EM111398+EM111399

+EM121390+EM121391+.......... +EM121398+EM121399
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Abstract

As you know, estimating the regression model separately for each industry and in each year is time
consuming and requires a lot of care, because to the number of product the number of industries and the
number of years the regression model for the observations of companies related to each industry-year
must be estimated and each time the results are transferred to Excel software, and this issue may have
led some researchers to do less studies that require to estimate industry-year regression model. In this
article is taught how can estimate the industry-year regression model with classical hypothesis and
collinearity tests by writing statements including two nested forvalues loops in a very short time. The
examples used in this paper have done for Stata software, which can be used for other statistical
software. It is hoped that using this method will lead road to be flatter for doing studies that require to
estimate industry-year regression model.
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