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EE435: AVVLgQPeQW 4 
 

1. EVWLPaWe PRdeO (1) XVLQg PaQeO LeaVW STXaUeV eVWLPaWLRQ PeWhRd aQd PGLS 
aVVXPLQg HeWeURVNedaVWLcLW\, aQd WeVW ZheWheU WheUe e[LVWV HeWeURVNedaVWLcLW\ 
SURbOeP. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 
< 0.09

From p -value of 0.000C 0.05 and LR Chi ' test = 619.86
,
the null

hypothesis is rejected .
Therefore

, there exists significant heteroskedasticity problem .
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2. EVWLPaWe Whe abRYe WhUee PRdeOV LQcOXdLQg PaQeO LeaVW STXaUeV PRdeO, FL[ed effecWV PRdeO, aQd 
RaQdRP-effecWV PRdeO. PeUfRUP fL[ed effecWV WeVWV aQd UaQdRP effecWV WeVWV, aOVR VWaWe QXOO 
h\SRWheVLV Rf Whe WeVWV. TheQ, deWeUPLQe Whe PRVW aSSURSULaWed PRdeO. AOVR, gLYe e[SOaQaWLRQV Rf 
Whe chRRVLQg cULWeULRQ (SeUfRUP Whe WeVWV), aQd PaNe LQWeUSUeWaWLRQV Rf Whe eVWLPaWed PRdeOV. 

PaQeO LeaVW STXaUeV PRdeO 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

 

FL[ed effecWV PRdeO 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

HO : 21=22=
. . . .

.

= on =L

Ha : otherwise

since p -value 10.001 is
less than 0.05 ,

Ho

is rejected .

there are significant
co - 05

fixed effects in this
model .
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RaQdRP effecWV PRdeO 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

HaXVPaQ WeVW 

 

 

 

 
 
 

< 0.05

Ho : BRE -- BEE Ha : otherwise

since the p-value 10.001 is less than o - OS with Chi 2=190.39 in Hausman test
,

Ho is rejected .

Therefore , the fired effects model is more appropriated than

random model .


