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VAR Residual Heteroskedastiity Tests (Levels and Squares)
About 253,000 resuits (0.40 seconds) Date 05/0119 Time: 20:59

‘Sample: 1949 2018

Included obsenvations: 44

9 A privacy reminder from Google Jointtest

o Prob.
REMIND ME LATER  (EEVIEY] -

022802 72 00719

Individual components
Itis a special case of the (simpler) Breusch-Pagan test. A graph showing Dependent R-squared F(1231)  Prob.  Chisa(12) Prob
heteroscedasticity: the White test is used to identify heteroscedastic errors in eireel a1 203000 o0ms 1ocaer oores
regression analysis. The null hypothesis for White's test is that the variances for reszresz 0222832 0740701 07022 9804600 06331
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the errors are equal. 13112y 2016 res2est 0452483 2134937 00443 10.90925  0.0688

resres 0485780 2440541 00227 2137470 00452
White Test: Definition, Examples - Statistics How To resyes? 0640026 4593113 00003 2816115 00052

hitps:/www.statisticshowto.datasciencecentral.com/white-test/
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Sample: 1949 2018 VAR Lag Order Selection Ciiteria
Included observations: 44 Endogenous variables: GDP_GROWTH_OF_UK POPULATION REAL_HOUSEHOLD.
Exogenous variables: C
Date: 010119 Time: 21:02
Jointtest: ‘Sample: 1949 2018
Included obsevations: 40

v Proc bjec | Print[Nome Fresae ] Estimat Forec ]

Chi-sq of Prob.
lag  Logl R FPE AC sc Ha

022802 72 oorte -812.2563 NA 1.01e+14 4076281 4088948 4080861

0
16530019 2866678 554e+10 3325010 3375676 33.43320
. 2 '-6265845 4358854° 234e+10° 3237923 3326580 3260082°
Indidual components: 3 6210765 8262108 285e+10 3255383 3382049 3301181
n
5
B

6173677 5006863 387e+10 3281330 3446504 3341377
6064336 1312000 376e+10 3272168 3474833 3345445
6010129 5691750 500e+10 3290064 3530730 3377081

Dependent R-squared F(1231)  Prob.  Chi-sq(12)  Prob.

rest'res1 0446143 2080968 00499 1963051 00744
res2'res2 0222832 0740701 07022 9.804600 06331
res3'res3 0276233 0985981 04831 1215448  0.4334
res2'res1 0452483 2134937 00443 19.90925  0.0688
res'res 0485780 2440541 00227 2137470  0.0452
res3'res2 0640026 4593113 00003 2816115  0.0052

*indicates lag order selected by the criterion
LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction efror

AIC: Akaike information criterion

'SC: Schwarz information criterion

'HQ: Hannan-Quinn information criterion
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