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47 1. Teym Serial Correlation uaz Heteroskedasticity HAMNUMEAULAZANLANAIT WA
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tloyun Serial Correlation Uaz Heteroskedasticity azHua@WsNmNNASY < 1l Ag
Coefficient Estimates Nt#ann OLS Dausiazly bias wsd1 Standard Errors 184 Coefficient Estimates
ALHANANTIULA OLS A¥3EIUFLAYAN Standard Errors 184 Coefficient Estimates ANN91AN3LTIW

A39 denalineen t nldazgendnmnnuiluas

ANLANA
1. Serial Correlation ¥nifialudeasa Time-series Ty Heteroskedasticity ﬁmﬁmﬁwﬁmﬂﬂﬁ
\flu Cross-sectional Data

2. {leyw incorrect functional form a1aN WALAA impure serial correlation Idunnnamn e
1leyun impure heteroskedasticity
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da91 2. auFauiney overall fit 18941013 regression e A fuluwa B dngunislanndiiu? 60

vanldlddnmaluuandniy Tuanwauasiadinludeuanlallé? @l Aruliandusamsu

ANaBLNEdNEauLT Y, X,, X,, uag X, vunalssaudsasls? fannluaasuuanspnans t)

Model A: Y =0.75 + 1.25X, — 35.0X, + 0.05X,
(1.98) (-2.05) (1.45)
Adj-R* = 0.792, n =100, F =38.1
Model B: InY = 0.03 + 0.12X, - 3.15X, + 0.01X,

(2.49) (-2.14) (1.89)
Adj—R2 =0.801, n =100, F=238.8
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iesannsaulsnnaflunuazinfiy 2 Tung Faudsannluluwa A fa Y Tuanisdigaulsn
Tuliiaa B An InY) nnafiaztiniendn R (via Adj-RY) mnilseuieuiulialmn wenzan RSS
(Residual Sum of Squares) WuALAZAAT NaAS
Tuluina A

rRss=Y(Y,-V,f
Tuani=iTueg B

RsS= 3 (InY, -In¥, f
Favhs Tunnsulediendealden quasi-R’ Inedasdinisutlasrnunsdnluluieg B ieAuinmnan
quasi—R2 %Iq
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wA21NAN quasi-R® NAnuarlsrealuma B llinFaumaudiuan R® aedluma A
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a7 3. asesuedminlunisdendiaziendaulssiusialaliluannis regression visesnsauLsFaTl
2anAENaITNAINAT tvalue 289FLT1U | enaEnuReadl significant wivaliagliaggin?

a =
TR RNET

UININNITARLI

R a e i A 5% PR o ' " o =
NI1TNAN t HATNN “'I Nﬂiﬂﬂ@ﬂﬂﬁﬁyﬁfl WENNAN t Nﬂ'ﬂ,ﬂ@ "] AN critical t-value ﬂ’lﬁ‘mmmﬂﬂ

o

o :// er A o ?:/ b4 o ¥ o o 1 | ¥ 0 o o
W ’)LL‘]J?LLLWN‘M?@ﬂﬂ[ﬁ]QLLﬂ?uuvLQ@ZVHVL@@’I‘U’m ENAIBEINTU ﬂ’]L?’]VL@ﬂ’] t=1.7 L7101 RAAF

2

wlstinamanzdnsuliiiudnAnynszau 1 wasidus wsidnannaedtyudaudsaeey Wull1én

ANt = 1.7 duanaaztiasndimnuiiduaianezuadas bias lu coefficient visaiflunaniann

multicollinearity WsagnA1 t = 1.7 tulidadAny® 5 wefidusnanaaziduldldndnauniaendaditloym
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serial correlation 198 heteroskedasticity RN LA t AAAKAN t NS
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dod 4. WlunaannisAnenauaugdnaunuunainuea Los Angeles Lakers Taaisiauilsnnu Y, Ae

(%
o

o v v a 1 3| :’/ dl o v =

Anuougden (Hvdaeiluau) w A3an t wazdoulsdudaal

L= ulafidusinismuzaeiian Los Angeles Lakers (AUIUATINNNTUL IAMNATIOUATIN t
WNIANLIAUIUATITILAUTIINNA*100%)

o =

P=  ulefifiusinnstuzaeaninguien Los Angeles Lakers azfaaiausiaeluaian t (nuau
ATINTNHAUITULNBUATIN t UN9HILRTUIUATINLAURIUNA*100%)

W= 1 ddunuteduiududugng g vizeensing (W, = 0 dududuau ) Aldlddungagn

&lanid)
HANNTFUANNNT regression aanNTuaAsll (Fawnaluiaiuudnsan Standard Error)

Y, = 14,123 + 20L, + 2,600P, + 900W,
(500) (1,000)  (300)
DW =085 n=44, Adj-R* = 0.46

A) WinngauanyFgIuiuRLa1es coefficient sl susiazsia o sedutiadaAty 1 waefidus
B.) l¥imagaumnn Serial Correlation #nwuAein d sxaLladAty 5 wefidus

C.) Wasausiauds L, iy P, Anuudanlariunanismeseuanyfgiuniilude A. vizeld yeanie

wila Fouds L, ilusaulsifiu (irrelevant variable) v3ala? asunawmenatlsznel

WINNNNTAAL
A.) coefficient ui’l’]ﬁmﬂ@nﬂﬁqm%ﬁLﬂ?‘@wmmﬂumﬂ ﬁq&u@mmﬁgﬁmuﬂu

Hi: B < 0
He 3> 0

Critical t (one-sided, 1%, DF = 44-3-1 = 40) = 2.423

AN tutisauls L, = 20/500 =004 =2 'lad significant

ANt weeaudls P, =2,600/1,000 =2.60  —> significant

AN t wiindaus W, = 900/300 =3.00 = significant
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B.) AU test for serial correlation ¥AnaiiA DW Iasfiauyfgiudwiunimasenazdu
H,: 1adl serial correlation fwwLaN
H,: # serial correlation ANULN
A" Critical DW (one-sided, 5%, k'=4, n & 45) = D, = 1.34, D, = 1.72
An DW Rl&A 0.85 < D, —> significant (Wad13 serial correlation $u9n)
C.) Fauds L, A0 t in wennneudasauds L iasdusoudaniv WeZINsTiTa Los
Angeles Lakers uztiagl 7 draziiuavinliinudmumns Los Angeles Lakers uaadmnna
ANNNTOTEAR9NAN t weiFLs L, fansnenadlumanzan (1) ffaudsneiseldldldlu

Tuiaa viga (2) sauds L, iy P, Aoy Multicollinearity fiutaayin1lfan t aassaulsuissinanas
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