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Breusch Godfrey Test: source-row ordered G3
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Method type: hypothesis_test

Design: Breusch-Godfrey LM test with five residual lags after a trend-and-G1 regression for G3.
Formula: LM=n*R_aux"2 ~ chi-square(q), g=5

Variables: G3, G1

Series order: source-row order

bg_Im = 23.093450417840945

df=5

Im_p_value = 0.00032395848856939783
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Breusch Godfrey Test: method-specific output
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Breusch Godfrey Test: residual or transformed series

10 1

01 | nl ||.M|I| Wl 1 Jh.ln.]_.l..j“ I“M.hlﬂu. ‘.JL IIHH Ll Uul il_
TN P T I K F w

—-10

0 100 200 300 400 500 600
Ordered index



Breusch Godfrey Test

hypothesis_test | source-row order | page 4

1.00

Breusch Godfrey Test: residual dependence

0.75 A

0.50 A

0.25 4

0.00

| R T 20 A A 2 SR A O N SO

r |

—0.25 +

—0.50 +

—0.75 A

-1.00

2.5 5.0 1.5 10.0 12.5 15.0 17.5

20.0




Breusch Godfrey Test

hypothesis_test | source-row order | page 5

Breusch Godfrey Test: primary metrics
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