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0

Chow Test é

Elt, N+M 'Z( = (ESSrI ESSUI')/ k

ESSur/ (N+VH2K)
k =
N = observation 1
M = observation 2
ESSur = ESS, + ESS2
ESS, = of Squares Residual 1
ess2 = Sumof Squares Residual 2
ESS, = of Squares Residual

k=8, ( )=140M ) = 9,05
N+M-2k = 21,460

essr = 33037.70

cssee = ESS, + ESS2 = 17164.87+15634.56 = 32799.43

F8 240 = F8 (0 = (33037.70-3279943)/8 = 2978 = 1946

32799.43/21460 153
F
F 001 251
0056 1%
F 19.46
' Chow test F

001 A



15-24

Chow Test ,

EKINM X = (ESSre ESSJ [ k
ESSur/ (N#VEK)
k =
N = observation 1
M = observation 2
ESSur = ESS + ESS2
ESS = of Squares Residual 1
ess = of Squares Residual 2
ESSr = of Squares Residual

k=8N )=105M ) = 1216
Ntk = 2705

ESSr = 1668.07

ESSur = ESS, + ESS2 = 942.15 + 70957 = 1651.72

Eeus = F8 0= (166807-1651.721/8 = 204

1651.72/2705 0.61
F
F 001 251
005 1%
F 334
Chow test F
0.01 ' 15-24

1524

a1



71 ft  Chow Test

25-34
Fk.Nv-x = (ESSr*ESSun) [ k
ESSur/ (NHVH2K)
k =
N = 4 observation 1
M = observation 2
ESSwr = essltess?
ESSI = Sum of Squares Resicual 1
ess2 = Sum of Squares Residual 2
ESSr = Sum of Squares Residual

k=81( ) =56, Mn ) =403
NiMRK = 03

essr = 1013662

ESSur = ESS, + ESS2 = 5305.04 +4730.55 = 1 4459

F8930 = F8.00 = (10136.62- 004459)/8 = 1150 = 1075

10044.59 / 9360 107
F
F 001 251
F 005 1%
F 10.75
Chow test F
F 0.01

A 25-34

25-34

92



I
35-49

Chow Test ffl

FkNMX=(ESSre ESSIR/ k
ESSLR' (NHVE2W
k =
N = observation 1
M = observation 2
ESSuw = ESS, + ESS2
ESS, = Sumof Squares Residual 1
ess2 = Sum of Squares Resicual 2
ESSr = Sum of Squares Residual

k=8IN ) = 5569 1M ) = 3810
NHM2K = 9363
ESSy = 21107.18

ESSur = ESS, + ESS2 = 10786.68 + 10117.70 = 20904,
F893%3 = F8.00= (21107.18-20904.38)/8 = 2535 = 1L37
20904.38 / 9363 2.23
F
F 001 251
005 1%
F 11.37
Chow test F
0.01 A

3549

1

35-49

%3
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