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(2) No autocorrelation (serial correlation) or

Cov(,,u> = 0

(3) Homoscedasticity ir

var(uJ  = 6’

for i#j

(4) Zero covariance  between u, and each X variable or

c4Jv(q&J=cov(q&)=.  . . ..=o
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(5) No specification bias or

The  model is correctly speciiid

(6) No exact collinearity (no mulhlliaearity)  between the X variable 02

No exact linear relationship between Xl and X2 or and X3 . . . .
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37 Jarque  - Bera Test (JB)

TM  JB = fhci;  JB

n = Biuau~aQtha

S = fhln’~  Skewness
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least square regression methods)
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I8 103750 1 16 .fimlo 97 iu 57x1.66 45788.34 11047.86

19 $4m 1 I2 $+I250 97 la3 zxm4.m 1019594 4!m3.34

al $26250 0 I2 $11550 97 4 26288.63 -38.63 10195234
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DESCRIPTIVES

VARIABLES=shy  sex educ salbegin  jobtime  prevexp

/STATISTICS=MEAN  SUM STDDEV MIN MAX.

*%s~$ssss%s%%%%s~~~~$$$$~$$$~$$~$~~~~~~$*

REGRESSION

/DESCRIPTIVES  MEAN STDDEV CORR SIG N

/MISSING LISTWISE

/STATISTICS COEFF OUTS R ANOVA  COLLIN TOL CHANGE ZPP

/CRlTERIA=PIN(.O5) POUT(.lO)

MOORIGIN

/‘DEPENDENT salary

/METHOD=ENTER  sex educ salbegin  prevexp jobtime

/RESIDUALS DURBIN HIST(ZRESID)

/SAVE PRED RESID .

*%%%%%%%%%%%%s%s%%%%%$%s%%%%%%s%%%%%$%%%~~$~~*

DESCRIPTIVES

VARIABLES=res-1

/STATISTICS=MEAN  STDDEV KURTOSIS SKEWNESS .

*$$$%%%%$$$%%%%%%%%%%%%%%%%%%%%%%%%%%%%*

NPAR TESTS

/K-S(NORMAL)=  res-1

/STATISTICS DESCRIPTIVES

/MISSING ANALYSIS.

*%%%%%%%%%%%%%%%%%%%%%%$%%%%$%%%%$%%%%%%$$$$$*

SORT CASES BY

salbegin  (A) .

*$%%%$$%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%s%%$$*
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*%$%s%$%%~~s%s$s%%%s%ss%%%%%ss$%%%$%$$%*
Filter  off.
use 1 thru 178.

execute.

*%%%S%%%SS%%SSS%S%t%$$$$$$$$$$$$$$$$$$$$$$$$$*

REGRESSION

/MISSING LISTWISE

/STATISTICS COEFF OUTS R ANOVA

/CRITERIA=PIN(.O5)  POuT(.lO)

MOORIGIN

/DEPENDENT salary

METHODCENTER  educ jobtime  prevexp salbegin  sex.

*$%%$%%%%~6%%ts%%%%%$$$$$$$$~$$$~$$$$$$$$~$$*

Filter off.

useall.

execute.

Filter off.

use 297 tblll474.

execute.

l s%ss%%%~$%$~~$ss$$%%$$$S%%%SS%S%%%%SS%S*

REGR&SION

/MISSING LISTWISE

/STATISTICS COEFF OUTS R ANOVA

/CRlTE~=PIN(.OS)  POuT(.lO)

/NOORIGIN

/DEPENDENT salary

/MfXHOD=FNTER  educ jobtime  prevexp salbegin  sex.
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*%%%%%%$%S%%S%%%S%%S%$S%%%$%%%%$$%%%$t%S*
Filter off.

use all.

execute;

*$$$%%$%%$$$$%%s%$$$$$~$$$$$$$$$$$$$$$$$$$$$~

WhJPUTE  res-2 = LAG(res-1,l)  .

MECUTE.

*%%%%$%%s%%J%$%%%%%%s%%$%%%$%%%%%%%$%s%s*

REGRESSION

MSSING LISTWISE

/STATISTICS COEFF OUTS R ANOVA

/CRlTERIA=PIN(.OS) POUT(.lO)

/NOORIGIN

/DEPENDENT m-1

/METHOD=ENTER  res-2  .

REGRESSION

/MISSING LISTWISE

/STATISTICS COEFF OUTS R ANOVA

/cRITERIA=PIN(.o5)  POUT(.lO)

/NOORIGIN

/DEPENDENT  salary

MFJTHOD=ENTFiRpre~l

/RESIDUALS DURBIN  .

*SS~~SS~$~$S~$$$$$$~$$$~$$$$$$~~~*
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SALARY  cunentabfy

___-_-----------

sExomdar

_______-___----_

EDUC Educal&mlLeml

W-1_____-----------

SALBEGIN  Seghnhg  Salary

--m-------------

JCBTIME  Months &co  Hirs

_____-----------

414  i $15,750 ; $135,000 ; $16,314,875  ; $34.419.57  ; $17,075.66
- - - - * - - - - - - L - - - - - - C - - - - - - - - L - - - - - - - - - - - - - - - - -

474 1 0: 1; 258 i .54 i .50
- - - - ;- ----- ‘r--m e-e; --------;-------; - - - - - - - -

474 ; 8:  21 : :
w-e-1 I ------~

6395 : 13.49 2.88

a------u- I  - - - - - - - - L-.-+~~~~~
474 : $9,000 ! $79,980 ; $8,065,625  i S17,016.09 : S7,870.64

----+------~------p--------+-------q--------
474 : 63 : 98 I 384461 81.11 : 10.06

----:------!-------:--------C-------f----------
PREvExPPmvlam

I

; I I i iExperbmsmfw 474 : 0: 476 ; ; ;45438 95.86 104.59
___________-----  ----J-----+------:--------:-------:--------

Vabd N (ec*ke) 4% : I I I I
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WY  ; ; ERIC jSMEEQlN i Rmiow jdC8TlME

armtIsM  I EdldkwI~I~I~

sduy  I Qwldmr  Levdwm,: saw ! (mana*)  :dnaHlm

Pmrsml  #armbn  ; sNiu3Y curreni  ww l.om  I .450  I .661  I .880  I -.097  I .084
~_---_------------+----c---------+-----+-----~------

)ceGertdw .450  I l .m I .356  : .457  I .165  I .066
c----------------- L-_--L-----L-----~-----,------
~EDUC  Ed-w I I I

’ mm
.661  i .356:  l.om  I .633: -252  ‘ I .047

L - - - - - - - - - - - - - - - - - t - - - - I - - - - - - ~ - - - - - - - - ~ - - - - - -

; WBEQIN  Bq@uol~  Sal ,880  ; .457  ; .633  ] 1.000 ; .045  ; -.020
~-----------,-----,----,-----,---------- -I------
IpREMxpPlwlum I 1 IIEwwlew9(monau) 1 -397 ; .165 ; -252; .045 ; 1.ooo j .003I
L__-________  -----+----c-----c-----+-----~------
;JOBTlME  McnWdnceti  .ou  1 .m; .047  I -.020  I .m  I l.ooO

slg.  (l-talled) ; SALARY  cumnt  sablY

L-----------,-----~------

IT-L-L--------  -  ----  *

I SALBEGIN  WlnWhl

I

----r-----r-----t-----~------

.m ; .j,jo ] .m ; I .163  I .334
Ir_-___-____- -----C-----I_---__ C------A-------4------IFevExPPmkJw

I
I

.017  1 .c@o  ;
I 1

I Ewbm  (mmW
.ooo ’ .163  ’ ’;-----;----I .474p----------- __--- f ---- I------ ------

N

; KZBTIME  Mmthe  dnco  H .m  j .074  i ,152  j .334  ; 2174 .I i

I I I , I

; sN.ARY  cumntsa*ly 474 ; 474 ; 474 1 474 ; 474 I. 474
•----------“------~ ----,------r-----f-----~-----~

;sExc$md-af 474 I 474 I 474 : 474 ] 474 I 474
c - - - - - - - - - - - ~ - - - - - c - - - - c - - - - - ~ - - - - - + - - - - - ~ - - - .

]EDW  EdwatbndLml
I

I I I I
’ 474(ym) ; 474 ; 414 ; 474 ; 474 ; 474
I-----------  _____L___-L---_-L-----l-----J-----.

: SALBEOIN  b#nniW  Sal 474 I 1474 414 : 474 I 474 I 474
;-----------------t----~-----t-----------~------

I-Pmvlum
I Ewmhc=(-)  414 I 414 I 474 I 474 I 474 : 474

I Ip----------------- r----  ,___ ---I t- - - -  -,-----; - - - - - -

; JOBTIME  MonWdncaH  414 : 414 I 474 I 414 1 474 I 474
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Model

1

.

JOBTIMFI  Months

SilllXHiR,PRFNEXP

Previo~Experience

(months), SALBEGIN

Beginningsalary,

SEX Gender, EDUC

Educatipnal  Level

Oreats)

a. All  requested variables entered.

b. Dependent Variable: SALARY  Current Salary

ANOVA'

Model SumofSquares  : df ! MeanSquare  : F : %

i ; Regression 112216333929.663 ; 5 ; 22443266785.933 ; 408.692 i .ood
I,-  - - - - - - - . - - - - - - - - - - - - - ~-----:------------:------:-------
; Residual 25700161506.677 ; 468 ; 54914875.014 ; :
L-------.-------------,-----L------------+------~-----
I

137916495436.340 ;
I, Total 4 7 3  i

II I
I 8 I

a. Pmdictors:  (Constant), JOBTIME  Months since Hire, iREVEXP  Previous Experience (mOnUE.).

SALBEGIN  Beginning Salary.  SEX Gender, EDUC Educational Level (years)

b. Dependent Variable: SALARY  Current Salary
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I I I : :
: !

I
:

I
I I

! I II I M- III $@t+td.Ermr~  R ; : I .I
I I? ’ R

I
I

I
of the I%-: I=  : :

hbdd R I Squam  I Square  : E&hate 1  Change

; slp.F ; lhbh-

: Change ; dfl 1 dQ ; Changs  ’ W&on

aI I !
I I I I I

1 .902  , .814  , .812  , $7,410.46  ; .814  ; 408.692 ; 5 ; 468 ; :BOO  , 1.923

P. Predictor-a: (Constant), SEX Gender, JOBTIME  Months since Hire, PREVMP Previous Eqxuisnce  (months),

SALBEGIN  Beginning Salary.  EDUC Educa(onsl  Level (years)

b. Dependent hiable:  SALARY  Current Salary

, I I I iz- ‘Pertl  ’ I’ 9
Model s 4 SW Error  I Beta 1 t I%  order  I 81 I Pmt  1 Tolemma  # “IF, , , I ,I 8 I I I1 I (constant,  ’ ’ ’ I-14782.95 3267.79 1 1-4.524  I.000 I I

; - - - - -  - - - - - _ - _ _ _ ;  - - - - -
, EWC  Educalmal

j.------‘---‘--~---~--+---~----~-~~
I I

’ 593.031 1 166.630 ; ,100  ; 3.559 ; ,000  ; .661  ;.I62  ; ,071  ; ,502  ; 1.990
Level (pm,L - - - - - - - - - - - - - - - L - - - - ~ - - - - - - L - -

; JOBTIME  Months I I
:---:--:---:--‘-‘---.

I
’ 154.536 ; 34085 ; ;,987 1.013
C---------------~----+-----:----~--~---~--+---~----+---.  Bl”cs  nnw

; PREVMP  PrwIo”8  : : l-.097 : I 1 :1.210-19.436 3.583 -.119 ; -5.424 i ,000  -24  -.108 ,827t Expenenc.9  ,mcmttle,.---------------~----I r------:---:--:---:--:----~--:----

1 SALsEaN  I 1 ; : ; ; ;I L723 ,061  ,794  128.472  1 ,000  ,880  ,796  ,568  ,512  1.953
, r---------------‘----‘------t---$---~--~---~--~---~----  swglnnlng  SalSry  ;---
I SEX  Oender 2232.917 ! 792.078 ! ,065  2.819 a.005  I.450 I.129 ’ ,056  1 ,744  ’ 1.3431
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I

PET-1  “mtmbslddlred
RandUal 414 1.353584E-12 7371.1857599 1.723 I ,112 8.520 ! 224
_----__-___-_--------~~~~~~~~~~~~~~~~~~~’ r - - - - - - - - - - - ;----.

“SW N  wstwlse) 4 7 4 I I
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p;11&  9 MlFiWl5PsTXltfQU~qln7  Heteroscedasticity ‘#NJ  Goldfeld and Quandt  Test

ANOVAb

M o d Sum of Squares : df I MeanSquare ; F : srs.

1 : R’w=h  1416426063.954 : 5 i 283285212.791 ! 27.285 : .OOd
i -------,------------i----:-----------; ______:  -__--
; Residual 1785790115.822 ; 172 ! 10382500.673 \

I
I

I,-  - - - - - - - _ _ - - - - - - - - - -; - - - _ ;-----------,------; - - - - -
: Total 3202216179.775 : 177 !

II :

a.  Predictors:  (Constant) ,  SEX Gender,  EDUC Educat ional  Level  (years) .  PREVEXP Previous

Experience (months) .  JOBTIME  Months since Hire,  SALBEGIN  Beginning Salary

b.  Dependent  Varlable:  SALARY Current Salary

Unstandaidiiad

; EDUC Educat ional  Level

: (yea@
339.546 i 123.403

I
i .168 ; 2.752 i .oM

I I
c__-__-_______-_ ------~------t--------+-------
i JOBTIME  Monthe  einoe  Hire!  70.088  i 26,750  ] ,162 : 2.620 : .OlO
ir---------------  -v----j4

I
------r- - - - - - - - : _--we’ r-----

i PREVEXP Prwioue I
: Experienca  (mW

I

-11.122 I
I

2.333 I -.277  i i4.766  ; .MKl
I I Ic-..-----_------- - - - - - - ~ - - - - - - c - - - - - - - - + - - - - - r - - - - - - -

; SALBEGIN  Segtnnhg  Sn I I 8

1.458 ! .213  ! .433 i 6.841 ! BOO
I ; i I I
r----------------------- l - - - - - - + - - - - - - - - + - - - - - c - - - - -

; S E X Gender 2340.743 : 798.996 1 .185 i 2.930 i 004

a. DependentVariable:  WARY  Current  ShY
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AlSld  9 (9io)l~nmnlSAS?QnQl~~~l  Heteroscedasticity ‘h Goldfeld and Qua&  Test

ANOVAb

Model SumofBquares  : df : Mean S&are  ; F : SC

1 i ‘wression  57206216793.554 ! 5 : 11441243358.711 : 118.505 : .OOd
r-------.------------;------~------------~------~-----

:- 16605999863.889 ; 172 : 96546510.837 j
I
I

;-------.------------;-----t-------------- j-----m ;--m-w
: TOM 73812216657.444 : 177 ! : I

a.  Predictors:  (Constant) ,  SEX Gender,  PREVEXP Pmvious  Experience (months) .  JOBTIME  M o n t h s

since Hire, SALBEGIN  Beginning Salary,  EDUC Educational  Level  (years)

b.  Dependent Variable:  SALARY Current Salary

C!-
.

unstandardized : stenderdlzed  :
I

c.xadds  ‘:coefndenlsI
I

4 I
Model B ;Btd.Elror;  Beta ; t tsca

I : 1-j -19071.98 : 7217.318 ; : -2.643 i .009
I- - - - - - - - - - - - - - - - - - - - - - - - -
: f33JC  Ed-Level

I

I-_--i-J--------~------r_____
I

I
I

I I :
I 687.509 I 407.422 1 .086 ’ 1.687 1 .093fvmrs\ I I I I

.s  I
:----------------

#JosilMEMonthssinceHba

t

_______:_____,J________1__,__,_____

I
I

I
249.358 ; 72.081 , I29 : 3.459 ; .OOl

b------v----..---- -------+-------,--------4-------r-
:-PPa7iow : : I I
:-t-r t

-53.104 , 10.504 , -.208  , -5.056 , BOO
I I I I+----------------  -------*-..-----,--------*------,-----

I BALBEGH  BeginnIng  Salafy

;----------------
;sMGandar I

;
.104  i

i
1.682 I .779  i 16.122 I BOO

- - - - - - - $ - - - - - _ + - - - - - - - 4 - - - - - + - - - -
1907.742 ! 1971.326 : ,037 I .968  : .335

a. Dependent Variable: SALARY Cunant  Salary
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b Dependent Vanable  RES-1  Unstandardmd  Fcewdual

t .038’  ; ml  I -.ool  I 7 3 8 0 . 9 8 2 0 9 6 8

a Predictors  (Constant).  RES2

Modd BtmldSq~rn  1 n 1. MmBqusn 1 F ! %7.

I I Rag- w376811.853  I 1 : 37316811.853 i 686 i ,408’
: - - - - - - - . - - - - - - - - - - - - J - - - - - ‘ - - - - - - - - - - L - ~ - - J - - - - -
; bm!du*l 2 5 6 5 9 5 6 0 3 5 2 . 2 6 8  : 471 : 5 4 4 1 8 8 9 6 . 7 1 4  i I
l -------.------------

; Tow

:-----t----------C----~-----

2 5 6 9 6 9 3 7 2 3 0 . 1 2 1  ! 4 7 2  ’ I I

a Pmdctors  (Constant).  RESZ
e

b Dependent Varfable  RES-1  Unstandardmd  Remdual
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b. Dependent  Varlsbb:  W0P.V Cwmt  Salary

I

Model
I

:  Ad]WR  : Btd.Ermrol  ; D!J~n-

R I RBqlEm  1 Bquam 1 lheMimate  ' wason

1 .902a  : .814  ! .813  ! $7378.99 ! 1 . 9 2 3

a.  fvedlctors:  (count)),  Flucl  "nsla"dardlred  Pmdlctcd Value

b. Dependent  V&able:  WARY  Curmnt  Salary

hbcld s”mesqmms  ’ n  ’ MeanSquam  ’ F ! s&l.

1 I Rqmnio”
1 112216333929.663 1 1 i 1 1 2 2 1 6 3 3 3 9 2 9 . 6 6 3  : 2 0 6 0 . 9 2 5  ; ,000’
r-  - - - - -  - - - - - - - - - - - - ~ - - - - C - - - - - - - - - - - ~ - - - - - - I - - - - - -

I Raidua’ 25700161506.677 ; 412  i 5 4 4 4 9 4 9 4 . 7 1 8  I
I
I

r__--__.___________~------------------~------~----
I Total 137916495436.346 ! 473 !

, 0
I I 8

a Prednctorr.  (Cmstant,.  PREI  “nstsndard,zed  Predlded Value
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R2 = l-(l-R’)(n;;ll)
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SALARY = -14782.95+2232.917  SEX+593.031  EDUC+l.723  SALBEGIN

(-4.524) (2.819) (3.559) (28.472)

-i9.436 PREVEXP+154.536  JOBTIME

(-5.424) (4.534)
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stadard  error of the estimate = 7,378.99

durbin-Watson  = 1.923

k%%dluQbunz  90.20 iYaunai05iQ80J”unrinna’i  95 %

nqIhlun1s SALARY = -14,782.95  + 2,232.917SEX  f 593.031EDUC  + 1.723SALBEGlN

- 19.436 PREVEXP + 154.536 JOBTIME
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1.

2 .

3 .

4.

-..-..-..-..-..-.------.-.--..-..-..-..-
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