
Y = PO+PlXli+PZ&i+E . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (10.29) -

Y = bo+bIXIi+b2Xz+~ . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (10.30)

Yi = bo  + bl Xii + b2  X2 + 6 . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (10,.31)

--x--
Yi +ei

e = Yi -?i ._............................. (10.32)

HIPi the minimize sumofsquare hl% LS

Mint+ = . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (10.33)
i=l

= 2 (Yi-bo-blXli-bzX2i  )’
i=l
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1. & D.W. < dL 66tfFNilii  positive autocorrelation

2. &I D.W. > 4 - dL 66tWKh~  negative autocorrelation
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Id (0) No autocorrelation Id (u) positive autocorrelation Id (fl) Negative autoccmelation
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E(e) = Ce, n>O
n

$JJ w %fl  w Ed  (A)
Homoscedastically Heteroxedastical ly Heteroschedesticity

Edi 10.5 LLZI@N Homoscedastically MI= Hetexoszedadcally
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d~aJl~nls91l~  = f (GNP, s:hsInl , nIShutu1) . . . . . . . . . . . .(1)
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f1lS~6ftSl9&fWllSWl~QfJ 0Xfl¶JlSOdS~UlQd~l  a 66X  b QQfWl%

E C 4 1 3

N = d+m(;)
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1
Identity w=W/P

g P, w/p 03h¶&7  w
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T

Y

Ywd” c =

Y =

T =

Y - T  =

G =

Y*.* =
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