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1. MUVD1294 Fixed Effects Model
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Yit :Zajdij +Xi‘tlB+git (2.61)
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2. UVUD19949 Random Effects Model
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Bi=F +u, i=1,.., N (2.70)
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= By + ByXoip + BaXaip + ot X + Wy (2.71)

= Yy =) ' A
I@EJ Wit = Ui + & M Wit ﬂigﬂaﬂﬂjﬂ Ui 19 AU INLIADHUDN
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2.1.2.4 MInaaauaunIInILya (Panel Equation Testing)
ASNATOUANNITNILUA ABNINAFOUIAITINNMTUsEauUTIans
wiua Induninssulugiuunla 21913 Pooled Estimator, Fixed Effects W38 Random
Bffects  dmfumsanyilunseiivzsimsnagevauniswiiua s 3% ae 33 Lagrange
Multiplier Test (LM-Test) 7% Hausman Test 118225 Redundant Fixed Effects Test G?Nﬁ

a2 o &
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1. 9% Lagrange Multiplier Test (LM-Test)
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. ~ a 1 4 .
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Breusch and Pagan (1980) 1@ uWau 1InMsnaee Lagange

Multiplier Test (LM) 310&NNT

] 2 9 _ 2
LM nT {e D,De—l} nT {T ge —1} - (2.63)

“22(T—1) ee :2(r—1) ee

e s nAWei n*1 vy group specific means of pooled regression residuals
ee fo wauINMdIapIveIRIALAAIANADY (Sum Square of Errors:
SSE) 9494 pooled OLS regression
Lagrange Multiplier Test (LM) UMINITNGUVY Chi-squared Taoll
Degree of Freedom N 1

Baltagi (2001) lalaue8n3svialunsnaaey Lagrange Multiplier Test
(LM)

_ T {Z(Zen)2 _1}2: nT {Z(Tén)2 _1T~Zz (2.64)
2o > >el 2T - > > el

4 y o I J a
Wes naumsniaeuiIdrenuzitlunsnage uLUUFud 0NN
X A ' s 4
(Two-way Random effects) Halangiumsnaaeuil aaalsznounanuuilslsiu (Variance
g o T o @ !
Components) Y04NIT0yANIAAAYINLAZTOYaoYNTNIATANMINUgUS Tagaunishld

A
NATOUND

2
LM,, =LM, +LM, ~ 7 (2.65)

H, : Pooled Estimator

H, : Random Effects

BIHANITNATOVEBUSUTNUAFIUNANAITHINITYszURAT
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Uszanamuudiaedlugiuny Random Effects
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2. 3% Hausman Test
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3. 3% Redundant Fixed Effects Test
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