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Test for Equality of Variances Between Series

Sample (adjusted): 2000Q2 2010Q4
Included observations: 43 after adjustments

Method df Value Probability
F-test (42, 42) 1.080641 0.8028
Siegel-Tukey 0.302295 0.7624
Bartlett 1 0.062395 0.8027
Levene (1, 84) 0.008216 0.928
Brown-Forsythe (1, 84) 0.010061 0.9203
Category Statistics
Mean Abs. Mean Abs.  Mean Tukey-
Variable Count Std. Dev. Mean Diff. Median Diff.  §& Rank
€t 43 0.007971 0.006113 0.006102 44.32558
et 43 0.007668 0.006205 0.006205 42.67442
All 86 0.007787 0.006159 0.006153 43.5

Bartlett weighted standard deviation: 0.007821
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