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White Heteroskedasticity Test:
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1l 2547 F-statistic 15.8777 Probability 0.0000
Obs*R-squared 137.5750 Probability 0.0000
1 2548 F-statistic 3.5610 |  Probability 0.0000
Obs*R-squared 49.8572 Probability 0.0000
1 2549 F-statistic 4.1506 |  Probability 0.0000
Obs*R-squared 56.4490 |  Probability 0.0000
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1l 2547 F-statistic 3.2603 | Probability 0.0000
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1l 2548 F-statistic 3.9730 |  Probability 0.0000
Obs*R-squared 54.5036 |  Probability 0.0000
1l 2549 F-statistic 1.0916 Probability 0.3630
Obs*R-squared 17.4371 Probability 0.3579
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Breusch-Godfrey Serial Correlation LM Test:

1l 2547 F-statistic 0.9140 Probability 0.4022
Obs*R-squared 1.8969 Probability 0.3874
1 2548 F-statistic 0.1565 |  Probability 0.8552
Obs*R-squared 0.3267 Probability 0.8493
1 2549 F-statistic 1.5579 | Probability 02125
Obs*R-squared 3.2179 |  Probability 0.2001
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MININMANUINT 4 (A1D)

Breusch-Godfrey Serial Correlation LM Test:

1l 2547 F-statistic 1.4755 Probability 0.2305
Obs*R-squared 3.0496 Probability 0.2177
1 2548 F-statistic 0.1956 |  Probability 0.8224
Obs*R-squared 0.4082 |  Probability 0.8154
1l 2549 F-statistic 1.7290 |  Probability 0.3630
Obs*R-squared 3.5668 Probability 0.3579
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1 Kolmogorov-Smirnov Shapiro-Wilk
Statistic df Sig. Statistic df Sig.
2547 0.087 280 0.000 0.936 280 0.000
2548 0.122 280 0.000 0.893 280 0.000
2549 0.098 280 0.000 0.930 280 0.000
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~ Shapiro-Wilk
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Statistic df Sig. Statistic df Sig.
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2548 0.146 280 0.000 0.876 280 0.000
2549 0.130 280 0.000 0.862 280 0.000
HAMSNATOUNDIN A1 Sig. VBINIaaLUU1aelauMIAY 0.000 FadiA1aenin

[ :ll = 1 1 d' 3 o =1 [} a YR =
0.05 muuma;ﬂmmmmﬂaaummm 2 LL‘]J‘]JiHﬁENlIﬂ1iLLi]ﬂLLiNl’l§J1]ﬂG] HANHY

JMNS

= Y @ o o w =
nasunasgilunudeya (Transformed Data) voea)sanlagiinmseniigidos Hawa

MIsnagouUMILINLIIAIAARIeU Iasada Kolmogorov-Smirnov a13Nsauaad Iaaq

E4

=
U

A519MANUINT 7 Naﬂ15‘Vlﬂf;TE)TJﬂ'li!!‘i]ﬂ!!“le"hﬂ1ﬂlﬂ$ﬂuﬂ13~l!mﬂ‘ﬁ1i‘lﬁ)ﬁﬁ 1 lﬁf’)!ﬂaﬂiﬂ!!ﬂﬁﬂ

Y
siuvuveya

Kolmogorov-Smirnov

5 Shapiro-Wilk

Statistic df Sig. Statistic df Sig.
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VIF VIF
aals w1809 1 aails w1809 2

Y2547 | 2548 | 12549 Y2547 | 2548 | 12549
BSIZE,, 1.283 1.279 1.203 | BSIZE,, 1.284 1.280 1.206
BODCOM,, | 1236 1.254 1.288 | BODCOM,, | 1269 1.272 1.278
TOPS,, 1.067 1.093 1.087 | TOPS,, 1.072 1.096 1.083
MOWNLt 1.319 1.308 1.306 MOWNM 1.319 1.309 1.310
DUAL,, 1.135 1.114 1.132 | DUAL,, 1.126 1.113 1.124
ROAM 1.083 1.070 1.085 ROELt 1.163 1.156 1.104
SIZE,, 1.178 1.194 1.155 | SIZE,, 1.239 1.246 1.167
AGE,, 1.222 1.232 1.162 | AGE,, 1.224 1.232 1.166
TYPE,, 1200 | 1205 | 1.064 |TYPE, 1196 | 1209 | 1.064
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