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Cantidades Importantes
V2=1414  \[3=1732 \[5=2236 [7=2646 \[10=13.162

/13 = 3.606

Valores criticos de la distribucion normal y t

a z, Z,

2

0.01 |2.58 2.33

0.05 |1.96 1.64

0.1 1.64 1.28
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Cantidades Importantes

Test de Heteroscedasticidad J3=1414 J3-1732

SSE, 10 = 3.162 /13 = 3.606

Goldfeld y Quand: F,, = SoE. | (n-o-2kn-d-2k)
1

dyy dy para el test de DW al nivel de significancia del 5%

A2
Breush-Pagan: —— =y +6Z, + 4, szﬂ~%2 N |k1=1 k-1=2 k-1=3
o 2 di [dy [d [dy [d[dy
- 50 | 1.50 | 1.59 | 1.46 | 1.63 | 1.42 | 1.67
White: 2 = 7+ 56X X 4 W, 2 nR? - 52 60 | 1.55 | 1.62 | 151 | 1.65 | 1.48 | 1.69
7 ;; mi i A e Zs 95 | 1.64]1.69| 1.62 | 1.71| 1.60 | 1.73
100 | 1.65 | 1.69 | 1.63 | 1.72 | 1.61 | 1.74

Test de Autocorrelacion

Durbin-Watson DW ~ 2(1- ) Condicion de Orden

Ho Si Decision k. >g,—-1  sobre-identificada
Hyip=0 d, <DW <4-d, |A k,=g,-1  perfectamente identificada
No auto + 0<DW <d, R

No auto - 4-d <DW <4 |R

Area de indecision d, <DW <d, y 4—d, < DW <4-d,
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Test de Heteroscedasticidad
Goldfeld y Quand: F;, = % ~ Fodakn-a-26)
1

A2 Cantidades Importantes
Breush-Pagan: % =y+0Z +u, BP= ? ~ x4

(o}

V2 =1414 V3=1732 \5=2236
kK k _ _

White: &2 =y +> > 6, X X + 4, W, =nR? ~ 4 V10-3162 V133606

m=1 j=1

Test de Autocorrelacion ﬁ. y dukpffei el test Eel?;N al nlll/ellfig significancia del 5%
Durbin-Watson DW ~ 2(1-p) d |dy |d |du [d |dy
Ho S Decision 50 [150[1.59 [1.46 |1.63|1.42 | 1.67
H,:p=0 d,<DW <4-d, |A 60 [155]162|151165[1.48]1.69
N - R 95 |164]169|1.62|1.71]1.60|1.73
0 auto 0<DW <d, 100 | 1.65 | 1.69 | 1.63 | 1.72 | 1.61 | 1.74

No auto - 4-d, <DW <4 |R
Area de indecision d, <DW <d, y 4-d, < DW <4-d, Condicion de Orden

k. >0, -1  sobre-identificada
k. =0, -1  perfectamente identificada
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Cantidades Importantes
V2=1414  \[3=1732 \[5=2236 \[7=2646 /10=3.162
/13 = 3.606

Valores criticos de la distribucién t

0.01,n-2

120 2.357
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