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WWaliiAuwnInasauheteroscedasticity aA1uuWwIVad Goldfeld-Quandt Liw:‘lﬁﬁagamamﬁwﬂﬂmaﬁﬂ (Y)

IIWIBABNIUNIN ( X) VaIUTEN 30 UTuniduaratng

15 Adnaledy | wsaw | 15 | Andnaieds TENNLY! M | Andnalede TENRGLY!
1 8.40 100 11 9.40 200 21 10.90 400
2 8.40 100 12 9.60 200 22 11.30 400
3 8.60 100 13 9.50 300 23 11.50 400
4 8.70 100 14 9.80 300 24 11.70 400
5 8.90 100 15 9.90 300 25 11.60 500
6 9.00 100 16 10.30 300 26 11.80 500
7 8.90 200 17 10.30 300 27 12.10 500
8 9.10 200 18 10.50 300 28 12.50 500
9 9.30 200 19 10.30 400 29 12.70 500
10 9.30 200 20 10.60 400 30 13.10 500
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Computer output ax1/31n71A1319A11E"9

Dependent Variable: Y
Method: Least Squares
Date: 06/01M15 Time: 18:41
Sample: 130

Included observations: 30

Wariable Coefficient Std. Errar t-Statistic Prob.

C 7551667 0.188125 40 14177 0.0000

X 0.009050 0.000567 15.95507 0.0000

R-squared 0900907 Mean dependentvar 10 26667

Adjusted R-squared 0897368 S5.D. dependentvar 1.371466

S.E. ofregression 0.439365 Akaike info criterion 1.257368

Sum squared resid 54058167 Schwarz criterion 1.350781

Log likelihood -16.86052 Hannan-Quinn criter. 1.287252

F-statistic 254 5642 Durbin-Watson stat 1.052900
Prob(F-statistic) 0.000000

aun3lEAe Y = 7.552+ 0.009X
(40.14) (15.96)

R?=0.90
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Computer output 189g:n15aANaYAN X 12 fausn uansldsaninwsaluil

Dependent Variable: Y
Method: Least Squares
Date: 06/01/15 Time: 18:42
Sample: 112

Included observations: 12

Variable Coefficient Std. Error t-Statistic Prob.

c 8.066667 0.224846 35.87647 0.0000

X 0.006000 0.001422 4.219265 0.0018
R-sguared 0.640316 Mean dependentvar 8966667
Adjusted R-squared 0604348 S.D. dependentvar 0.391578
S.E. of regression 0.246306  Akaike info criterion 0.186528
Sum squared resid 0.606667 Schwarz criterion 0267346
Log likelihood 0880832 Hannan-Quinn criter. 0156606
F-statistic 17.80220 Durbin-Watson stat 1.186813
Prob(F-statistic) 0.001774

aunaTlEAe Y = 8.067 + .006X
(35.88) (4.22)

R*= 0.64

ESS:= 0.607



1ud91 computer output 2a9gNNNTAARBEANN X 12 Fanad waneldmaninseldil
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Dependent Variable: ¥ aunnaNlfiAa Y = 6.05 + 0.0125X
Method: Least Squares
Date: 06/01/15 Time: 18:42
Sample: 19 30 (416) (389)
Included observations: 12
Wariable Coeflicient Std. Error t-Statistic Prob.

c 6050000 1454275 4160148  0.0019 R? =0.60

X 0.012500 0.003212 3.891709 0.0030
R-zquared 0.602313 Mean dependentwvar 11.67500 —
Adjusted R-squared 0562544 S.D. dependentvar 0.841130 ESSZ_ 3095
5.E. of regression 0.656327 Akaike info criterion 1.816082
Sum squared resid 3.095000 Schwarz criterion 1.896909
Log likelinood -8.896550 Hannan-Quinn criter. 1.786170
F-statistic 15.14540 Durbin-Watson stat 0.882876
Prob(F-statistic) 0.003001
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