Anexo B: Heteroscedasticidad

Sector Residencial
. xttest3

Modified Wald test for groupwise heteroskedasticity
in fixed effect regression model

HO: sigma(i)*2 = sigma*2 for al i

chi2(32) = 216.38

Prob>chi2= 0.0000

. Xtgls In_consumol In_preciol In_pib_pc, panels(hetero)
Cross-sectional time-series FGL S regression
Coefficients. generalized least squares

Panels:; heteroskedastic
Correlation: no autocorrelation

Estimated covariances = 32 Number of obs = 317
Estimated autocorrelations = 0 Number of groups = 32
Estimated coefficients = 3 Obs per group: min = 9
avg = 9.90625
max = 10
Wald chi2(2) = 1400.21
Log likelihood = 113.4836 Prob > chi2 = 0.0000

In_consumol| Coef. Std.Err.  z P>zl [95% Conf. Interval]

_____________ [ - - - -

In_preciol | -.0181595 .0134782 -1.35 0.178 -.0445764 .0082573

In_pib_pc| .5533901 .0151105 36.62 0.000 .523774 .5830062
_cons| -.3636415 .1482965 -2.45 0.014 -.6542973 -.0729857

Mediana Industria
. Xttest3

Modified Wald test for groupwise heteroskedasticity
in fixed effect regression model



HO: sigma(i)*2 = sigma*2 for al i

chi2 (32) = 1469.40

Prob>chi2= 0.0000

. Xtgls In_consumo5 In_precio5 In_pib_pc, panel s(hetero)
Cross-sectional time-series FGL S regression
Coefficients. generalized least squares

Pandls: heteroskedastic
Correlation: no autocorrelation

Estimated covariances = 32 Number of obs = 317
Estimated autocorrelations = 0 Number of groups = 32
Estimated coefficients = 3 Obs per group: min = 9
avg = 9.90625
max = 10
Wald chi2(2) = 189.60
Log likelihood = -23.7941 Prob > chi2 = 0.0000

In_consumo5| Coef. Std. Err.  z P>|zl [95% Conf. Interval]
_____________ [ - - - -

In_precio5| -.109753 .0555082 -1.98 0.048 -.218547 -.000959
In_pib_pc| .399207 .0298651 13.37 0.000 .3406726 .4577415

_cons| 6.428808 .288865 22.26 0.000 5.862643 6.994973




