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Test for Equality of Variances Between Series
Date: 06/06/08 Time: 17:55
Sample: 2000 2005
Included observations: 6
Method df Value  Probability
Bartlett 79 341.1796  0.0000
Levene (79, 400) 5.978464  0.0000
Brown-Forsythe (79, 400) 2.374502  0.0000
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Exogenous variables: Individual effects
Automatic selection of maximum lags
Automatic selection of lags based on SIC: 0
Newey-West bandwidth selection using Bartlett kernel
Balanced observations for each test
Cross-
Method Statistic Prob.** sections Obs
Null: Unit root (assumes common unit root process)
Leviny Lin & Chu t* -12.9305 0.0000 80 400
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Test for Equality of Variances Between Series
Date: 06/06/08 Time: 18:00
Sample: 2000 2005
Included observations: 6

Method df Value Probability
Bartlett 79 381.5940 0.0000
Levene (79, 400) 6.701001 0.0000

Brown-Forsythe (79,400) 4.733446 0.0000
s ol slaasl s le
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Exogenous variables: Individual effects
Automatic selection of maximum lags
Automatic selection of lags based on SIC: 0
Newey-West bandwidth selection using Bartlett kernel
Balanced observations for each test

Cross-
Method Statistic Prob.** sections Obs
Null: Unit root (assumes common unit root process)
Levin, Lin & Chu t* -7.14965 0.0000 80 400
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