620464057 KML n

n=46 ¥, X; = 3,959.80 Tn,Y; =3,180.80 B =T - BX CLeab sbuet
X =86.0826 ¥ = 69.1478 g, = B0 Fxgy, K (V=)
T, (X,)? = 364,023.30 T, XY, = 319,943.18 I&-0F I = K (X: —% )
L, (X, — X)? = 23,153.3861 T, (Y, — 7)? =94,525.1748 where x; = (X, = X), 3 = (% = ), x{ = (4, — X)?
T (X, — X)(Y; — V) = 46,131.6183 T, 4 =2,610.9211 2 _ BSS _ YO

TTSS T X(v-¥)2 3 o
answer the following questions. Show your work. . RSS lz /Z' (-4

=l =1 E(Y -r)2

a) (4 points) From regression model: Y, = 8, + £, X, +u,, u, ~ NJ‘I’.!')(O,::.&'1 ), find the estimators of /3,
and £, with OLS method and explain the meaning of the model.

b) (2 points) Find R*and explain its meaning.
¢) (1 points) If X; = 60, estimate the value of ¥ and explain its meaning.

d) (3 points) Find the estimators of var(u,), var(4,) and var(4, )
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e) (2.5 points) What are the 95-percent confident intervals for £, ? Interpret the meaning.
f) (2.5 points) Test the hypothesis whether coefficients (both 8; and 8, ) are different from zero
at 0.05 level of significance. )
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