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

BE student.
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1.1 Now consider the two-variable model Y; = B; + B,X; +u;, u; ~ NIID(0,52)

Use OLS to find the estimator of 8;andp,. Interpret the regression.
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1.2Find ¥; and ; and show that ¥, @; ~ 0
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1.3 Find var(1;), var(,), and var( §,) . +
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2. Data is listed in the table
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2.1 From the simple regression model Y; = B; + B,X; + u;, u; ~ NIID(0,0?)
Find estimators of p;and g, from the OLS method and interpret the meaning.
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2.2 Find the value of Y;and ;. Show that ¥ @i; ~ 0
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2.3 Plot graph and draw regression line. Does the line pass (X,Y)?
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2.4 If X; = 18, what is the predicted Y?
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2.5 Find var(14;), var(ﬁl),var(ﬁz)
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3. Consider the below regression function: consider the two-variable model

Y; = B1 + B2X; +u;, u; ~ 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).

We need & Anb f, £l

l'.;:-._ K Wabjneh when E_LVA;,,) s, And

'Pzz ék:\{;
= "i ks ([’S,fl?,)(;“‘ u;)

i :%,‘,( |<,.|3,*BJ<;X;+ I“u")

ek hERR Sl = Skiso Sk <1
1e4 21 [EX] ) 141

ﬁ’?f B”-+ é’k3ui
B0 ER) + E(S ki) —Astmpion ELAIX)<0

E(BY B
Go §. e wbaseh hndi

Awﬁ{ ﬁ" N3 \/\V\lo.'m(/l Nl\‘(,h E (ﬁ‘l): \;’\1 ﬁq |S

See f, = V= p.X
Theribore , E(BY = E(G-5,%)
= BD- RE(R)

(0= B[ Lgy |- LsE(1)
HEBARX
Pl =S

n n

ECYD - "51*"”2—7z

from () E1)-RE(B)
TP E(M)-pipX md PJE(F?'J

Ther  E(p- Bt BX = X,

(ﬁ‘) = B
wnhineed eftimefor.


http://www.tcpdf.org

