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Heteroskedasticity Test: White
F-statistic 4972521 Prob. F(1,28) 0.0339
Obs*R-squared 4524241 Prob. Chi-Square(1) 0.0334
Scaled explained S8 4772262 Prob. Chi-Square(1) 0.0289
Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 04/19/22 Time: 03:33
Sample: 130

Included observations: 30

Variable Coefficient Std. Error t-Statistic Prob.
Cc 69.99784 16.71190 4188504 0.0003
X2 -4 411362 1978264 -2.229915 0.0339
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Heteroskedasticity Tests X
Spedfication
Test type:
Breusch-Pagan-Godfrey Dependent variable: RESID 2
Harvey
Glejser The White Test regresses the squared
residuals on the cross product of the
original regressors and a constant.
Indude White cross 'oerma
oK | Cancel |
Heteroskedasticity Test. White
F-statistic 3956388 Prob. F(2,27) 0.0311
Obs*R-squared 6.799324 Prob. Chi-Square(2) 0.0334
Scaled explained S8 7.172065 Prob. Chi-Square(2) 0.0277
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 04/19/22 Time: 03:35
Sample: 130
Included observations: 30
\ariable Coefficient Std. Error t-Statistic Prob.
C 136.0182 4370370 3.112280 0.0044
Xr2 11.98436 10.25804 1.168289 0.2529
X -78.58151 4829367 -1.627160 0.1153
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Dependent Variable: Y
Method: Least Squares
Date: 03/21/20 Time: 01:36
Sample: 130
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob.
C 2409442 2.397697 10.04898 0.0000
X -4.125322 0982272 -4.199774 0.0002
R-squared 0.386478 Mean dependentvar 15.50000
Adjusted R-squared 0.364566 S.D. dependentvar 8.585272
S.E. of regression 6.843674 Akaike info criterion 6.748867
Sum squared resid 1311.404 Schwarz criterion 6.842280
Log likelihood -99.23300 Hannan-Quinn criter. 6.778751
F-statistic 17.63810 Durbin-Watson stat 1.808528
Prob(F-statistic) 0.000245
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Open as equation = options = covariance method = select: Huber — White = ok

Equation Estimation X

Specification Options

Coefficient covariance Weights
ﬁi‘iﬁgg’_‘ce Ordinary ~ Type: |None ~ |
i ‘ Ordinal Weight ’
Il series:
ewey-Wes!
dHC (various) Scaling: | EViews default v |
Cluster-robust

Optimization Outliers / indicator saturation
CRbimzation | eayss-Newtan - [ ] Auto-detection options
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A ‘ : Coefficient name

C
Display settings In output ‘
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Dependent Variable: Y
Method: Least Squares
Date: 03/21/20 Time: 01:38
Sample: 130
Included observations: 30
White-Hinkley (HC1) heteroskedasticity consistent standard errors and
covariance
Variable Coefficient Std. Error {-Statistic Prob.
C 2409442 3.012222 7.998886 0.0000
X -4.125322 0967865 -4.262289 0.0002
R-squared 0.386478 Mean dependentvar 15.50000
Adjusted R-squared 0.364566 S.D. dependentvar 8.585272
S.E. of regression 5.843674 Akaike info criterion 6.748867
Sum squared resid 1311.404 Schwarz criterion 6.842280
Log likelihood -99.23300 Hannan-Quinn criter. 6.778751
F-statistic 17.63810 Durbin-Watson stat 1.808528
Prob(F-statistic) 0.000245 Wald F-statistic 18.16711
Prob(Wald F-statistic) 0.000207
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Dependent Variable: Y
Method: Least Squares
Date: 03/21/20 Time: 01:36
Sample: 130
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob.
C 2409442 2.397697 10.04898 0.0000
X -4.125322 0982272 -4.199774 0.0002
R-squared 0.386478 Mean dependentvar 15.50000
Adjusted R-squared 0.364566 S.D. dependentvar 8.585272
S.E. of regression 6.843674 Akaike info criterion 6.748867
Sum squared resid 1311.404 Schwarz criterion 6.842280
Log likelihood -99.23300 Hannan-Quinn criter. 6.778751
F-statistic 17.63810 Durbin-Watson stat 1.808528
Prob(F-statistic) 0.000245
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Open as equation = options = covariance method = select: HC (various)
= WeightSeries: 1/@stdev(resid) = ok

Equation Estimation | x

Specification  Options

Coefficient covariance Weights

Covariance ) 0

method: gl’cdl(l:’:::’OUS) 2 Type: 'None - |
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HC method:

Optimization
Ctmilgatican Gauss-Newton
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Display settings In output ‘

Dependent Variable: Y

Method: Least Squares

Date: 04/20/22 Time: 12:37

Sample: 130

Included observations: 30

Weighting series: 1/@STDEV(RESID)

Weight type: Inverse standard deviation (EViews default scaling)

MacKinnon-White (HC2) heteroskedasticity-consistent standard errors &
covariance

Variable Coefficient Std. Error t-Statistic Prob.

c 2409442  3.023202  7.969834  0.0000
X -4125322 0973905 -4.235857  0.0002




:Wheighted Least Squares (WLS) 4>, LI g yauall olaydl 4as )b (3-5

Slols) e daslall sda psas 3| Glejser 2k 3 Lyl LS ¢ quladll 7 3gaill igoes (e daslall on 2943
bl old aue Loy ga Sl JSCAd) O 13 Mied ey Lo Lol LS 3 sl JSa¥ly bl ols poe J&a]
(JW gzl ol ] (SCasd

ﬁ:ﬁ_l_ﬂ ﬁ.}-v °v.=ﬂ
x; O Trx b X

2
U; 1
B =5 () =3B
' Xi) X ‘

OLS &aylay ol zigadll jyaaty agas @

Dependent Variable: Y
Method: Least Squares
Date: 03/21/20 Time: 01:36
Sample: 1 30
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob.

C 2409442 2.397697 10.04898 0.0000

X -4.125322 0.982272 -4.199774 0.0002
R-squared 0.386478 Mean dependentvar 15.50000
Adjusted R-squared 0.364566 S.D. dependentvar 8.585272
S.E. of regression 6.843674 Akaike info criterion 6.748867
Sum squared resid 1311.404 Schwarz criterion 6.842280
Log likelihood -99.23300 Hannan-Quinn criter. 6.778751
F-statistic 17.63810 Durbin-Watson stat 1.808528
Prob(F-statistic) 0.000245
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Open as equation = options = covariance method = select: Ordinary
= Type: Inverse std.dev = Weight series: 1/X = ok
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Dependent Variable: Y

Method: Least Squares

Date: 04/20/22 Time: 12:53

Sample: 130

Included observations: 30

Weighting series: 1/X

Weight type: Inverse standard deviation (EViews default scaling)

Variable Coefficient Std. Error t-Statistic Prob.
C 25.66341 2884634 8.896591 0.0000
X -5.097712 2845566  -1.791458 0.0840
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Open as equation = options = covariance method = select: Ordinary
= Type: Inverse std.dev = Weight series: ...... = ok
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