1. In Table 1. X;is total econometrics exam point (total points are 100) and Y; is GPA of each
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1.1 Now consider the two-variable model Y; = f; + f,X; + Ujy Uy ~ NIID(0,02)

Use OLS to find the estimator of B;andp,. Interpret the regreSS|on
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1.2Find ¥; and 4; and show that ¥, @; ~ 0
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1.3 Find var(#;), var( f,), and var( ;)
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2. Data is listed in the table

] ] - . L o 2.1 From the simple regression model Y; = B; + B,X; + u;,u; ~ NIID(0,052)
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1 Find estimators of B;and 8, from the OLS method and interpret the meaning.
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2.2 Find the value of Y;and #;. Show that ¥ i1; ~ 0

N

A n N A N
TR T TR VTR I S R S AR

i N
l Qi U; Wi §4j=0145 %0g4
! 0.145 - 0145 0.02]
- aldl 0.0 bt 0.0041 2.3 Plot graph and draw regression line. Does the line pass (X,Y)?
l 3313 (11 1.6L07 Yy
43 . _
: > AL LI ('\i =¥ L 05T X
s ¥.305 -0-306 0.0955
b (0.5 -0\ 04929
* (2-§%L ~1.68L F.1931
% (4433 6.5 0,033
q I\ 264 - 064 0.0693
(0 [3.055 (945 13410 X
1\ =- -
Bf \.0
when ~331+ 03755 (10] = 41

N = o
4= o dis line pass (£,7)
(be & Member 64 S18)



2.4 If X; = 18, what is the predicted Y?
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2.5 Find var(1;), var(ﬁl),var(ﬁz)
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3. Consider the below regression function: consider the two-variable model
Y; =B+ 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).
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