t BACHELOR OF
ECONOMICS

h THAMMASAT UNIVERSITY
EE325 Introductory Econometrics, Semester 1/2019 (Section 046402)
Due Date: Thursday 27" February 2020 by 09.30 via Assignment Submission in Moodle.
Instruction: Do all questions with your own handwriting and your own attempt.

Use 4 decimal places for numerical answers

1. In Table 1. X;is total econometrics exam point (total points are 100) and Y; is GPA of each

BE student.
Table 1
Student | Y; X;
1 28 | 63
2 34| 72
3 3.0 78
4 3.5 | 81
5 3.6 | 87
6 3.0 75
7 27 | 75
8 3.7 | 90

1.1 Now consider the two-variable model Y; = B; + B,X; + u;, u; ~ NIID(0,05?)

Use OLS to find the estimator of §;andp,. Interpret the regression.

1.2Find ¥; and i; and show that ¥, @; ~ 0

1.3 Find var (1), var(f,), and var( f,)



2. Data is listed in the table

X; Y;
10 0
12 2
14 5
16 6
18 7
22 10
24 10
26 15
28 16
30 20

2.1 From the simple regression model Y; = B + B,X; + u;,u; ~ NIID(0,5?)
Find estimators of f;and g, from the OLS method and interpret the meaning.

2.2 Find the value of Y;and #;. Show that ¥ 1i; ~ 0

2.3 Plot graph and draw regression line. Does the line pass (X,Y)?

2.4 If X; = 18, what is the predicted Y?

2.5 Find var (i), var(f,), var(f,)

3. Consider the below regression function: consider the two-variable model
Y; = By + B2X; +u;, w; ~ NIID(0,6?)
Find an OLS estimator of ;. Then, provide a proof that this is an unbiased estimator.

Please state the assumption(s) of CLRM when used (pages 66-75 in Gujarati).

“Practice makes Perfect.”



Tharnnunwwin Anglhosupon ol

@ CloULUuo W

O SRR A A A SRR R R Sk TRV I § B B TR Y <
% 4
T oc L AU L0hS a0 LA - S L g s

q

n
.?Xil © o ANV EIL BTN K RIS g0t - ygny

n
Ii Xiti = bh (L) FL(hU) + 35 (.01 + §1(1S) 1%} (vb) « LA 0)+ S (LTH)1 a0 (33)
|

sy

v W13 4t 81 F T 15510 - el

1=\

{I; + L Y04 WS +3btM0 11T A - 1S3
il

W

\{(OW\ B, - V‘{i“‘ﬁ’_é\(i%‘li
=l 1=\ =

"

neg )(iL- ( é‘ﬂ;) '

11

= 4 (0014) - UL LS

gLusILY) - bt

2 o .1 - WasaY |, 1yas

= 0014
1% 9 M6 - 456U Hoas Lo

&OVV\ (50 N T‘ - f’h;
S LIS - 0.0%ul (TR-6LS)

© 0565€
&



fown

frown

Thavnnowmnin Anghusupon Wwul

LlOY LU0 M1

Bo* p.Xs wWert  po = 0.56SS B, = 0.0141
S - OSUSS * 0oHdI(6Y) T LY
Yo = O5LSS +00vUl (M) H.0wW?
Jo ~ 0SkSE <00% (W) ¢ .S
Yu *  0SLSS + poudl (61 T 341
Yo = 0.5055 ¢ 00w (§Y) * 930
Yot DuSkss + 0.0Mul () 3Y &
N 1 D&LSS 4 Dot (N) =
T T 0SLSS ¢ 0.0l (W) = %ehyS
n
Ti -
G - L1 - L3mY 0.0% L1
A, = 3u- HowWm D .ty
Ay, = %O -hmASYy = -0.SY
Ay = 15 - RWMH oy
lIc %6 - %.8%0 3 0.6y
Ue = 70 -3%Ws = -0\
Uy . Y - WY - QMY ’§<
Uy = - MehHS s 00LSS
+ OO 10. M1y 0.5 M1 01U + DO - 0:\Lh - O-uLh « plogSS
*-0.000\ & Q

X



Thavnnowin Anghunsopon Wwul
LlOY LU0 Wi

®,

O v viw LAY = dwi
n-q

2 0.0%61YF 1395 Y (- OSM e 0RTH  «0.06H Me (-014) " ¢ O HLY) " 1. 065T

€1

: Q4N | 0.0 1S

. X
fow Vou (be) = ER AN
newt

M (e
% (GU4TUS)

2 15H A9 | 0.45YY

H1\S .00 )gé(
OLOW\ oy ug“ : 6" . 6 t
0.0+

-

[(65- P ™ (1 -13615) + (131618 = (81 11605 »

(&} - 13615 )+ 1S - 161G Y (15 136451+ (20136181

* 0.0\ . popowu
UK AT

&



Tharnnuwnwwin Anghusupon Wul
LlOYLuO W

Y o= 10 UUtle UL LUt 11K th0
W

Y = 0tLaS+( 1) 4100 1S tle110 : 4y
W

iX\l B3 \0"4 \‘Lk-‘ U-ll* \bt-t L((L'l ‘l,'LLa W‘L,, Up"" Ut ‘501 - YYUo
x4 = lole) ¢ L)+ (s 1le(6) v (1)t o) « guco)+ wlis ) « (W) + rolro)

= LM

QX = 0L AU AL UL MW Wy s oo

20 DALi G b 10 410 NG 6 10 > 4y

A naxl - 96 2t

fow by -
naxy-Lex)t

o) - ooy (1)

o (yuyo) - o'

= MO s

& slope of renrsion lne
4400 d

¢ wiucep  of reyrsiion Lt

+ 0| -0 < -G - A
| - 05455 (10) &% "Q( \‘0 . g g



fown

frown

1

-
rd

<> X <> &>
s - -

£

- 5 -{> &£ >
>’ & = &<

s> £
r< -

€ £ &>
£ » -« n

S <
5

c>
o

k3

"

o

whort b -

~g%1+ 0KATE (0) <

-g4\+ 0Kass (1)

g1+ 0RASE
-1+« DRSS
-1+« 0%SE
-5\« 0%SE
-5\« 0R2SE
-5\« 0RASS

g%\« 0RASS
'Q\%\" O&G‘.W

O - olus
To-oant
T - Wi
6 - 551%
g - +M0A
0 - Lo0Ss™
o - ILbsl
(ORI LAY
U TR YAy
w - koS

Tharnnunwwin Anghusupon Wwul

3%, b, - 0.4956

0.L45

LaYe
(U R R A
(\6) * 6514
1H0%

10

(%) °

(w)
IL.b€l

el CICR AN

(W™
(W)

(19 =
(W)

16,16 4
ke .©5C

- 0.u5
0.064
= L1
0.4%1
- 0 .oy
= -0&A|
-1 b1
0.\
= - 0Mb
Ctams

LlOU LU0 M1

- 0A4S DOLK Lty 10 g1 -0 M0 -0 AL - e 1O SR - 014l * LS

0.0

~

0

R



Tharnnuwnwwin Anghusupon Wl
LlowLuo Wi

y o - gl 1089SSX (veyviaston lme)

Gen K v Lo, Fea) adkstiute X owito e YESHON anoion

Y = - %)t 05465 (W)

—<|

- A

e ®"gajLon Wt pussts (X,%) X

J\'OVV\ \?l ” l‘)\'[’u)(‘\

A

Y : -G )t 0.8955 L)

- LN



fovn

0w

koun

Tharnnunwwin Anghosupon Wwul
LloY LU0 M1

von L = sad

n-1

= [ Cows)’ - 0.064 " ¢ L3St + pugl’ + (-e.v0%)"

(-0 (- 1652) 71 05U 4 L0t 1 Laas T

0o -1
= WO%\YY 4001
- R
o () S
wé gt

. uUHO (Lol - 16l

10 (44 0) R
\IUU ((;l\ : 61 = —_61
2]&1: E LX(-Y )1
601

~ l
L wo-to1t (- 1oyt (u- 1@ (16- ) T+ Ls-20)

L L0t ¢ -t (- 10T G 10t 4 (he -101]

- WOl | po0o40
U4 X




Thavnnunwwin Anghusupon Wwul
LlowLuo i

koW b < £y 5y - A CRARE
n2xt - (ax)t

- A

- Y—ﬁ'w_).(

POVt Yl TS & o vl wned hwmuley

A

E(B) <EG-po¥)
- Eﬁ)‘{’stﬁ’(f)
BB - X,

50 E(p)ep, -+ uwmhwued £

b6 novmully hsvihyuted wiin:

muan - B -,


http://www.tcpdf.org

