(LA

Gndan <omis foinly shremsrsin Landéhions.

L pue

CdEAXpra s~ (06T)
E( Mt )20
CE(et )l V=

e

e N b = A

Y BEzr s Fase.



t

= (fp) =
L) =W (0, 8 puw XX 5
£4

A

7@,WJ,¢ S et lo A
u»/)/&uu ,
//@4 w/ N

KX

o (f-p) #
p-B) A0, 8°¢x)
— <))

Py 2
4 -~ A . =
(0,6 (%))



85

1 d

I AI)AL;A")
|

I

e

(Rp-+) [ex) 2 ieé~) /-

A2

geieits 0 1 Tree

| e /:r,—-»—m “}M) /’/Z' lage e,
| "

| =, WS







/m i I Ma/c.eq/ f@b(z él_,é(, /)“_____

3 ﬁ@ < 'éc d/y £ '6 £ 'é e, 91/7_") = )"o(—-
B A
< é{fl -
$& _
A 4‘.7: = — -
‘6‘2, — ﬁt 091_‘ é O( )() [
— \ — —_ UGG —




Prlpec

= ,
Vedlisres
Y
J‘:Mm :
N2 - P
bfw M) %JH 5Q//D /i
o Te - =
ek O r .
s fdoel e - v 57&6?4
f fo’; - c,&.& I/Lé
e i M/J
(,Ju,ué

Pf\/a,a;a IR RARAR
%}d o ez .
/ Jhe
s
s
c//%ﬂzwj
/7

Tl .




J';% Poctve = a&c&s,é/aad/ ﬂ%dvu‘

Poeloe £ o,

/%’O 37 WO?M/VCM é’zwo 7v—«) iéJ- Vi lsas.
JUST /’VV'/L& Satl_ /’)/LL f" vaAlee W

//6[3’? ﬁa:o

/'/f/', ,ﬂ'z :t: [l
'é - -t//;"— o
2 —{M-k_
SE 2.
— ﬂﬂﬁ
=t £

)p‘/a/du«c/ add Sk peea A %f‘

}éc/k/i JZed. . ﬂuﬂcﬂ/& Y
o gPen Praoic STHTH @c/éﬁ—a«/



b))

/’Lﬂ‘uoswcladj:'a{'('j - ConseiLoc (o0, Mo/t e .

To u.:u_ €- tecds, F;'(""ﬁsz a~d CT,
Nef weus e lbe abrocl o wead
o whimefa o Mt (S lovacioas
Mefrex
y=x@ s alf~ (0,0
A T\ A ‘)
ﬂ=LXX))<g /6,,/X~/\)(ﬁ,é(x¥))
- h
But, goppose
g = XB - A alx~(0,€2)
- 2XT .

Wiy con ocamn wh 7 enns

do wMoT have W Vareowd
- }u.."'-u-osu.dw‘ﬂn'dfj



£ Wk {M)(~(o,:"—)

bofy - £ [A-Em (A7 )] | X
« E[@-RYABY [1X

= e [y ki a x (XY ]| X

> a,[@*x\"x‘nx(x*x)"]
Theie Is on eponmpll of o
sAandwhida  Cov. Mofrisx

XT;}_)( 's  Soed.

ptwine (XYY

ot dhmost el

al



LA T X E XX
0 ,&‘,‘
a - v\
jad \/M—L(‘S) - %) xax K X
;u,fw,,_,,d.d.ioéf) - ws—is'm«f L. EsTy welf. n
HcCME
STATA

veé

- (poBosT
Vegress Y X2 ¥3 XK )
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ols y const x2 x3 .. Xxk --robust

T


Lee
Typewritten Text

Lee
Typewritten Text
gretl:
    ols y const x2 x3 ... xk --robust
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Multiple regression
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Statistics/Data Analysis

User: Testing exclusion restrictions
Project: Fall 2004

{space -10}

log:
log type:
opened on:

15:12:49

1 . regress lsalary years gamesyr bavg hrunsyr rbisyr, robust hc3
Regression with robust standard errors Number of obs = 353
F( 5, 347) =
Prob > F =
R-squared =
Root MSE £
Robust HC3
1lsalary Coef. std. Err. t P>|t] [95% Conf. Intexrvall
years 4.30 O.QQD
gamesyr 4.66 0.@@0
bavg 1.01 0.313
hrunsyr 0.85 0.396
rbisyr 1.47 0.143
_cons 42.71 0.000
2 test (bavg) (hrunsyr) (rbisyr)

(1) bavg =

0

( 2) 0
( 3) 0
F( 3, 347) = 9.33
Prob > F = 0.0000

3 . log close
log:

log type:
closed on:

c

:\Temp\public_html\class\4213\£2004\nlb2.smcl

2 Nov 2004, 15:13:53

gretl

set hc_version
ols Isalary
restrict
b[bavg]=0
b[hrunsyr]=0
b[rbisyr]=0
end restrict

Result:
Test statistic:

0 years

3

gamesyr bavg hrunsyr rbisyr  --robust

Robust F(3, 347) 9.33051, with

p-value

6.00713e-006
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gretl
set hc_version 3
ols lsalary 0 years gamesyr bavg hrunsyr rbisyr --robust
restrict 
 b[bavg]=0
 b[hrunsyr]=0
 b[rbisyr]=0
end restrict
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Test statistic: Robust F(3, 347) = 9.33051, with p-value = 6.00713e-006
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Result:
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State)

Pequss Y xt x3 - Xw, rlodust hC3

gretl:
set hc_version 3
ols y const x --robust
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gretl:
set hc_version 3
ols y const x --robust
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Seec. Toards

R set -

gretl: reset

Forctoneld Foeun .

%

R-P - Hehosead . ol

! v‘v’\."f..cva S
gretl: not fuly  implemented In 1.9.7.

Do it “manually.
Wwtes— 0

gretl: modtest --white
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gretl:  modtest --white
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gretl: reset
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gretl: not fully implemented in 1.9.7. Do it manually.  
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