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. estat imtest,white

White's test for Ho:!: homoskedasticity
against Ha: unrestricted heteroskedasticity

chiZ (9) = 23.13
Prob > chiZ? 0.0059

Cameron & Trivedi's decomposition of IM-test

Source

Heteroskedasticity
Skewness
Eurto=sis

Total
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. estat imtest,white

White's test for Ho:!: homoskedasticity
against Ha: unrestricted heteroskedasticity

chiZ (9) = 23.13
Prob > chiZ? 0.0059

L BT RS,

)\estat Cameron & Trivedi's decomposition of IM-test
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imtest, white, 15 %]
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Source

Heteroskedasticity
Skewness
Eurto=sis

Total
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Breusch-Pagan / Cook-Weisberg test for heteroskedasticity
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. estat hettest

Ho: Constant variance
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. estat hettest,rhs

iﬁﬁ)\estat hettest Breusch-Pagan / Cook-Weisberg test for heteroskedasticity
b
Ho: Constant variance

ﬁ\*ﬁﬁﬁ$%§5§5%z Variables: fdi bot tmx
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chiZ (3) = 27 .90
Prob > chiZz 0.0DDD
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Breusch-Pagan / Cook-Weisberg test for heteroskedasticit
Ho: Constant wvariance
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Source

. regress gdp £di bot tmx
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M5

Model
Eezidual

{6 (GDP) 1R N R

1.0512e+12
3.5357%=+10

A040e+11
.9263e+09

Total

A, PAAME EA%

1.1068e+12

LA2T71e+10

Humkber of obs
F(3, 22)

Prok > F
E-sguared

Adj] B-sguared
Eoot HSE

e (FDI) « Bapidt

Coef.

5td. Err.

[95% Conf. Interwvall

O Z%m (BOT) . B2
Yt 1 EVE (TMX)
e s, ot

-47.842593
3.560308
2.0863059
24575.43

85.39168
2.233344
34959867
44521 .6

—-224.59344
-1.071365

1.360481
-6T7756.72

125.2486

8.19198
2.812137
116907.6
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