Alpha=.05 ( 5%

%

K= 1

K= 2

level of

Ks3

.SisM‘FiCam'f, or 5% \evel of Cﬂnﬁdeﬂa)

K=4

K= 5

k=6

ke7

k=g

K= 10
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0.610
0.700
0.763
0.324
0.379
0.927
0.971
Lo1o
1045
L0077
1106
1133
1158
1130
1201
Lrn
1239
L57
1273
12338
1302
1.316
1328
1341
1352

1

1400
1.356
1.332
1320
1320
1324
1331
1.340
1.350
1361
1371
1331
1391

0.467
0.559
0.629
0.697
0.753
0.812
0.361
0.905
0.946
0.982
1015
1046
L0744
1100
L15
1147
1163
1138
1.206
1224
1.240
L5
1270
1234

Ke2

1.896
L777
1699
1641
1L.604
1579
1.562
1551
1543
1539
1L.536
1L.535
1L.536
1537
15338
1541
1543
1.546
1L.550
1553
1L.556
1.560
1563
L1567

0.367 2.287
2128
2.016
1928
1864
1316
179
L750
1728
1710
1696
163
L676
1669
1.664
1L.660
1L.656
1654
1652
1651
1L.650
1650
1L.650

0.525
0.595
0.653
0.715
0.767
0.314
0.857
0.397
0.933
0.967
0.998
1026
1053
L0738
110
1123
1143
1162
1131
1198
L4

-

0.296
0.376

0512
0.574
0.632
0.68
0.734
07
0.320
0.359
0.394
0.927
0.958
0.936
Lo13
10338
1.062
1034
1104
1124
1143

hJ

k=4

2.588
2414
2.283
2177
2.094
2.030
1977
1935
1.900
1872
13438
1328
1312
L7997
L7385
L7755
L1767
1759
1753
L7447
1743
1739

0.243
0.315
0.330

0.505
0.562
0.615
0.664
0.710
0.752
0.792
0.329
0.863
0.395
0.925
0.953
0.979
1.004
1023
1050
L0071

Ks5

2822
2.645
2.506
2.39%0
2.29%
22220
2157
2104
2.060
2023
1991
1.964
1.940
1920
1.902
13386
13873
13861
1350
1341
1333

0.203
0.263
0.323
0.339
0.447
0.502
0.554
0.603
0.649
0.691
0.731
0.769
0.304
0.337
0.363
0.397
0.925
0.951
0.975
0.993

K- 6

3.004
2.832
2.692
2.572
2471
2.388
2.318
27538
2.206
2.162
2124
2.09
2.061
2.035
2013
1.992
1974
1959
1944

1931

0171
0.230
0.286
0.343
0.398

3.149
2.985
2.8438
2727
2624
2.537
0.502
0.549 2.396
0.595 2.339
0.637 2.29
0.677 2.246
0.715 2.208
0.750 2.174
0.734 2144
0.316 2117
0.345 2.093
0.8374 2.071
0.900 2.052

0.926 2.034

k=7

0.147

0.623
0.666
0.702
0.735
0.767 2.216
0.798 213838
0.8326 2.164

0.354 2141

K:=8

0.127
0.175
0.222
0.272
0.3
0.369

0.504
0.545
0.534
0.621

0.657
0.691
0.723
0.753
0.782

3.360
3.216
3.09
2.975
2873
2733
2.704
2.633
2571
2.514

2419
2379
2.342
2.309
2.273
2751

0.649
0.631
0.712

3.304
3.134
3.073
2.974
2.885
2.306
2.735
2.670
2.613
2.560
2.513
2470

2.396
2.363

hsm
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1363
1373

1L.635

1645
1654
L1720
L7538

149
1.502
1508
1514
1519
L5235
1530
1535
1540
1544
1.566
15385
L1601
1616
L6229
1641
1652
1662
1671
1679
1637
1694
1747

1779

1571
1536
1.600
1612
1623
1634
1706
1743

1570
1574
1577
1530
1534
1587
1.590
1594
1597
1.600
1615
16238

L1641
1652
1662
1672
1.63C

1.638

1.696
1703
1709
1715
1760

1739

1650
1650
1651
1652
1653
1654
L1655
1656
16538
1659
1.666
1674
1631
1.63
1696
L7063
L7709
L715
1rma
1726
1732
1736
1774
1799

1503
L1525
1543
1.560
1575
1589
1602
1613
1693
17338

1160
1177
1193
1263
1222
1236
1249
1.261
1273
1285
1.336
1373
1414

1471
1494
1515
1534
1550
1.566
159
1592
1679
1728

1735
1732
1730
1728
1726
1724
1723
172
L7222
1L
1720
1L
1724
1L.727
1731
1735
1739
1743
1747
1751
L1755
L7538
17338
1.309

1090
1109
1127
1144
1160
1175
119
1204
113
1230
1.287
1.335
13744

1507
1535
1.542
1557
1571
1.665
1718

135
1319
1313
1303
1303
1799
L7955
1792
1739
1736
1776
1771
1763
1767
1767
1763
L7708
1772
1774
1776
17738
1730
1302
1.320

1020
1041
1.061
L09
1097
1114
1131
1146
1161
1175
1233
1291

T

1513
1535
1550
1651
L7707

1920
1909
1.900
13891
1334
1376
1370
1364
13859
1354
1335
1322
1314
1363
1305
1302
1301
1301
1301
1301
1302
13803
1817

13831

0.950
0.972
0.994
1015
1034
1053
1071
1033
1104
1120
1139
1.246
1294
1335
1370

2013
2.004
1991
1973
1.967
1957
1.943
1939
1932
1924
1395
1375
1361
1350
1343
1333
1334
1331
L399
1327
1827
13826
1332

1474
1494
1512
1528
1637

1697 1.341

0.379 2120
0.904 2.102
0.927 2.6385
0.950 2.069
0.971 2.054
0.991 2.041
Lo1l 209
1029 2017
1047 2.007
1064 1.997
1139 1958
1201 1.930
1253 1.909
L2798 1394
1336 1382
1369 1.3/
1367
1361
1L.357
1354
1352
13850
1346

58556

1352

0.310
0.336
0.361
0.385
0.963
0.930
0.951
0.970
0.990
1003
1039
1156
112
1.260
1301
1337

2.226
2.203
2.181
2.162
2144

2022
1.986
1959
1939
1923
1910
1901
1393
13386
13831
1877
13874
1362
1363

0. 741
0.769
0.796
0.3
0.345
0.363
0.391
0.912
0.932
0.952
1033
1110
1170
1222
1.266
1305
1339
1369
1.396

1593
1L.665

2.333
2.306
2.281
2,257




Final Exam : Monday, , 13" May @ 13°30-16:30 ks
o Nhat cn you brrg ¢
(. One Cdealator  (Simple of Scentifec or  Financial )
2. A4 CheatSheer - can be written on bdth Sides.
MUST be +he ONginal copy of \OUs own \rmd-wri-Hirg.
o What will bo on the. exam?

- Multiple regession onwa«d. ( 43 onwaad).
« Exarn  problerss will be similar o the fumewark & practict
RUESHANS .

Some usefd cancepts
1) Biasedness of Pou
= Happens when at least onedf SLR1-4, MR 1% or TS1-3
18 violared.
= The zeco conditional mean osSUMphion is usaaly
violared , leading. 4o 4w omitted vasiable bias
SWR4 @ E(uIx)=o or CGv(u,x)=0
MRG © E(UlX,X,,..Xe) =0 of
Cov( u, X, l X;,....Xn)=0
Cov (U, % | %,... %) =0 et
TS3 : E(uglX)=0
Q'\Jc\\gé Tf 4his can ke (1) it Steictly exogenous, then we. need
0“%,9, satisfed, the % B (Ue| Xt Rit, Xite2, .. Retr1, Xatn,... €1C)
m&$ {Fols unoased ¥ wan X in all time perids.=» unli\J(a,l\I +9sz
;)&_\ ? A i‘” i weaKly exogerous | then we need e

5| T only this can E( Ul Xt yonen , Xet)
foé_\ \Q’Abe satisfied, Wi\ll\ Gll X in the same time perio&:v mmrle.,_r
soreed ok ke wibiased. But Bos Wil SHU ke consistent.  So, if the Sampic

sze "N gets large %"‘5 wil bewome ware and mare precise.



2) Heteroskedasticity — does nat affect urbiasedress. But
if we dont eamnize it ard wse the uswal Homoste.

calculation & the 8. ers. (| :var(ism)) , ous infeRn@s
(L -test, Ftest, Ln-test etc) wil be invalid.
Heteroskedasticity ~% Cov( Varlw), X) £0

3) Seriak/ Auto- Correlation - same \mpact as hetedask.

Secial corelaton v Cov( Uy, , Uyy) #0
Auto  Gotrdlation = Cov( W, Ugi) ¢ O

 Practice Questions
0 Undustand all the Yomeworks for chapter 3,4, b

) Sugeested problems for Chwprar 33,3, 12 (check Moadle)
Tn-dass e




