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Heteroskedasticity Testa >

Specification

Test type:

Breusch-Pagan-Godfre Dependent variable: RESID™~2

Harwvey
Glejser The Breusch-Pagan-Godfrey Test
ARCH regresses the squared residuals on the

White original regressors by default.
Custom Test Wizard...

Regressors:

Add equation
regressors

I OK I | Cancel |
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Table Estimation = View = Residual Diagnostics = heteroskedasticity Test
= Test type = choose the appropriate test = ok
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Heteroskedasticity Test Breusch-Pagan-Godfrey

F-statistic 6.463643 Prob. F(1,28) 0.0168
Obs*R-squared 5626488 Prob Chi-Square(1) 00177
Scaled explained SS 5.934935 Prob. Chi-Square(1) 00148
Test Equation.

Dependent Variable: RESID*2
Method: Least Squares

Date: 04/19/22 Time: 03:03
Sample: 130

Included observations: 30

Variable Coaefficient Std. Error t-Statistic Prob.
C 91.96410 2223658 4135713 0.0003
X -23.16030 9109730 -2.542370 0.0168
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Heleroskedasticity Test Harvey

F-statistic 5313355 Prob. F(1,28) 0.0288
Obs*R-squared 4784887 Prob. Chi-Square{1) 0.0287
Scaled explained SS 3696088 Prob. Chi-Square(1) 0.0545
Test Equation:
Dependent Variable: LRESID2
Method: Least Squares
Date: 04/19/22 Time. 03:.04
Sample: 130
Included observations. 30
Variable Coefficient Std. Error t-Statistic Prob.
C 3.700522 0649123 5700806 0.0000
X -0.612983 0.265928 -2.305072 0.0288

samed Ala g1l Aslaell JICAT B 75t « bl il

:Glejser ,Las!-3

P 3529 (e e &SI el 1da Tl -

bl Sl e K2 LSS (0

27l Sl
|e]-| = Bo + B1Xj +v;
lej| = Bo + B1X; X2 +
|e]-| = By + B1X

GS}A_L" sl (Adame bl ol pue A8 S lid da L) G.SLA_L" ‘3 Eli}u.a 31 dLoud o 13 -

P13 AL cossin Aslasy b xST 400 gl

Heteroskedasticity Test Glejser

F-statistic 6548031 Prob. F(1,28) 0.0182
Obs*R-squared 5686024 Prob. Chi-Square(1) 0.0171
Scaled explained SS 6140220 Prob. Chi-Square(1) 0.0132
Test Equation:
Dependent Variable: ARESID
Method: Least Squares
Date: 04/19/22 Time: 03.06
Sample: 130
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob.
C 8.090138 1.399626 5780215 0.0000
X -1.467253 0573389 -2.558912 0.0162




Lo gl ddolall § Janudl pazll suss 4 sl JIEH vy oo dde Jgpasel! oy g IS o] -
14\.‘1.“ JSead! Q o9 32 LS Regressors M.aﬂ RV

x

Heteroskedasticity Tests

Specification
Test type:
Breusch-Pagan-Godfrey Dependent vanable: abs{RESID)
Harve
@E_ The Glejser Test regresses the absolute
ARCH residuals on the original regressors by
White default.
Custom Test Wizard...
Regressors:
CR™.S

Add equation
| SsiamnnsS
[ o 1 | cancel |

Erirabinme LINT
: ' Equatio

[VimIProclObjecthﬂmINameF

Heteroskedasticity Test, Glejser

F-statistic 6.764257 Prob. F(1,28) 0.0147
Obs*R-squared 5837251 Prob. Chi-Square(1) 0.0157
Scaled explained SS 6.303538 Prob. Chi-Square(1) 0.0120
Test Equation:
Dependent Variable: ARESID
Method: Least Squares
Date: 04/19/22 Time: 03:17
Sample: 130
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob.
C 10.71379 2.301941 4654243 0.0001
Xr5 -4.147868 1594832 -2.600819 0.0147
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Heteroskedasticity Tests %
Spedification
Test type:
Breusch-Pagan-Godfrey Dependent variable: RESID*2
Harvey
Glejser The ARCH Test regresses the squared
FTENMNNNNNNN resiuals on lagged squared residuals
White and a constant.
Custom Test Wizard. ..
Number of lags:

view| Proc| Object [ print  Name [ Freeze [| Estimate | Forecast  stats [ Resids
Heteroskedasticity Test ARCH o
F-statistic 3.630599 Prob. F(2,25) 0.0413
0Obs*R-squared 6.302108 Prob. Chi-Square(2) 0.0428
Test Equation:

Dependent Variable: RESID*2

Method: Least Squares

Date: 04/19/22 Time: 03:37

Sample (adjusted): 3 30

Included observations: 28 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C 47.55217 15.67052 3.034498 0.0056
RESID"2(-1) 0.466404 0.225702 2.066464 0.0493
RESID"2(-2) -0.515663 0.225004 -2.291798 0.0306
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