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ECS 3243 — Econometrics Applications
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Ho: model has no omitted variables
F(6, 11) = 43.42
Prab > F = 0.0000 (07 yeierlaeit)
(i}  LsbLTeIELEHGTENLD (Heteroscedasticity) LTy & dlemen e T White’s Gangemaanl ailsTi@ .
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White's test for Ho: homoskedasticity
against Ha: unrestricted heteroskedasticity
chi2 (11) = 19.88
Prob > chi2 = 0.0408
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Y, = 15.6 — 2.36D;; — 3.73D,; — 4.13Dy; + 1.80X;

Y;wrg aummorenns (i apUTales)
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time variable: year, 1977 to 2010

dwstat .

Durbin-Watson @—statistic(S, 24) = 1.041864
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