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- gen treat_effect= d2* dt

. reg price d2 dt treat_effect distance

Source 55 df MS Number of obs = 257
F{ 4, 252) = 34.16
Model 2.3610e+12 4 5.9025=+11 Prob = F = 0. 0000
rResidual 4.3542e+12 252 1.7279e+10 R-squared = 0.3516
Adj R-squared = 0.3413

Total 6.7153e+12 256 2.6231e+10 RooOt MSE = 1.3e+05
price Coef. std. Err. t P=|t| [95% Conf. Interwval]
d2 183935.2 26175.79 7.03 0. 000 132384 235486.4
dt -144032.6 58128. 85 -2.48 0.014 —-258512.9 —-29552. 38
treat_effect 14785.21 33705.1 0.44 0. 661 -51594. 36 81164.78
distance -12696. 35 5499, 945 -2.31 0. 022 —-23528.07 -1864. 637
_Cons 650151.4 108057 .6 6.02 0. 000 437340.3 862962. 6
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