JxoHomeTpuka -2015, /lemo-Bapuanr

Yacrts 1. (0TMeThTE BCe MPaBUJIbHBIE OTBEThI B KAXK/101 3a1a4e)

1. (1 6.) Kapranbubie nannsie o BBII Poccuu 3a 10 net - ato
1) Bpemennoii psn 2) [lepekpecthas Beioopka  3) [laHenbHbIC JaHHBIC

2. (2 6.) He npeBsimaer 1

1) MaremaTuueckoe OXHUAaHUE clydyalHOM BenuuuHbl 2) DyHKIUSA [UIOTHOCTH Ciy4dailHON
BennuuHbl 3) OyHKUMA pacnpeneneHus ciydaiinoi Bennuunbel  4) Koadduuument koppensuuu
JIBYX CIIy4alHBIX BEJIUYHH

o 2 o
3. (2 6.) Ilpu oneHMBaHNM MHOKECTBEHHOM PErpecCUr UCCIEI0BATENb MOTyun R paBHbIi
0.283. B aToM ciiyyaeM B OTHOILIEHUH Rfd/. MO>XHO OJHO3HAYHO YTBEPKIATh, YTO:

5)

2 2 2 2 2 2 2
1) R,; <R 2) RF<R, <1 3)-R <R, <0 4) R,; >1 O<Rfdj<R2

4. (2 6.) CymmMma ouenenHbIx ¢ momornibio MHK octaTkoB perpeccun 6€3 KOHCTaHTBI MOXKET OBITh
paBHa

1) TOJNBKO OTPHUIIATEIILHOMY YHCIYy  2) TOJIBKO IMOJIOKUTEIBHOMY YuCly 3) TOsbKO 0

4) mroOoMy YuCITy

5.(26.) Ilo nanubmM aiisa 570 UHAUBUIYYMOB OLIEHWIIM 3aBUCUMOCTH TTI0YaCOBOM OILIATHI B
nomnapax EARN ot nnutensHocTH 00y4eHUs HHANBUAYYMA S, OT CIIOCOOHOCTEH MHAUBHUIYYMA,
OTKCHIBaEMBIX 0000meHHOH nepemenHoil ASVABC 1 mosia HHIUBUAYYMa, OIIICHIBAEMOTO C
nomoltbio pukTuBHON niepemeHHO MALE (paBHOI# 1 TONBKO ISl MY>KUUH):

LN EARN = 0.904+0.056 S +0.0157 ASVABC +0. 1)7MALE

0.124) (0.0 (0.002) ©

[ToyacoBas orutara Tpyja My>K4iH
1) He OTJIMYAETCS OT OIUIATHI TP/l XKCHIMH 2) 6onbie Ha 0.27$  3) Gonbie Ha 27 §
4) 6onbine Ha 27 %  5) Oonbie Ha 0.27% 6) Bce npeAbIAYIIIe OTBETHI HEBEPHBI

6. (2 6.) 3aBUCUMOCTb CIIpOCa HA HEKOTOPBIN BUJ YCIYT Y OT ero 1eHsl P umeer Bua:

InY =30-0.03P (Bce kodbbuImenTs perpeccuu 3HadnMsbr). CIIpoc Ha 9Ty YCIyTy CHH3HTCS
Ha 3% Tpu YBETWYCHUU IIEHBI HA

1) 100 eqununy  2) 10 equaun 3) 1 equanny  4) 1%  5) 10% 6) Bce npeapiayue OTBETHI
HEBEPHBI

7.(3 6.) llo nanubM U1 500 MHAMBHUYYMOB OLIEHHMIIN 3aBUCHMOCTh Beca HHIUBHAyyMaA Y,
uzmepsemoro B ¢pynrax (1 ¢pynt = 0.5 kr) ot ero pocra X, m3mepsiemoro B B pyrax (1 gyt =30
CM) C IIOMOUIBIO JIMHEHHOH B Jorapudmax moaenu In Y =—44+24InX .Ecm poct
VHIIMBHIyyMa OyZIeT U3MEpEeH B METPaX , a BEC B KMJIOrpaMMax M UCIIOJIb30BaHA Ta JK€ MOJIEIb,
T0 KO3 dummeHT nepexn In X Oyner paBex

1)24 2)8 3)1.2 4)4.8 5) Bce mpenplayliue OTBETHl HEBEPHbI

8. (3 6.) I1o 32 nabnroaeHUsAM OB HAWIEHBI OLICHKU PETPECCUU
Y=p0,+BX +..+5.X,

1 . .
3areM Obliia OLlEHEHA perpeccus |e| =a+pf A +u,npuueM =4, se(f)=15.
2



[Tpu 5% ypoBHE 3HAYMMOCTH THIIOTE3a 00 OTCYTCTBUH r€TEPOCKETACTUIHOCTH COTJIACHO TECTY
1) I'neiizepa orBepraercss  2) ['neitzepa He orBepraercs 3) bpoiima — [larana otBepraercs 4)
Bpoiima — [Tarana He orBepraercs 5) [omndenna — KBanara oreBepraercs 6) omadenna —
KBanzara He oTBepraercs

9.(3 6.) Ecniu ouenuBaercsa monens ¥ = S, + ,X, +u, a ICTUHHOH SBJISETCS MOJENb
Y=p4+p5,X,+pB,X, +u, 10 ouenka MHK napamerpa S, Oyner
1) Bcerna cMeleHHoO  2) Bceraa HeCMEIEeHHOH  3) HecMelleHHoi, eciau S =0

4) HecMmeleHHOM, ecin cov(X,, X;) =0  5) addexTuBHON;

10. (2 6.) [Ipobut — moxenb

1) olieHMBAETCS C MOMOIIBIO METO/Ia MAKCUMAIILHOTO MTPABIONIOI00Us  2) OLIEHUBACTCS C
nomonipio MHK  3) nmuHEHO 3aBHCUT OT 00BACHSIOMUX (PAaKTOPOB 4) UCTIONB3YETCS, SCITH
OJTHA U3 HE3aBUCUMBIX MIEPEMEHHBIX sBJsieTCss dummy

11. (3 6.) OuleHKM METO/1a HAMMEHBIINX KBaIPaToB KOA(P(HUIIUEHTOB PETPECCHH :
Y=p0+p,X,+..+ [, X, +u ocraHyTcS HECMEIICHHbIMU IIPH HAPYLICHUH YCIOBUI TEOPEMBI
l'aycca — MapxkoBa

— 2 1
1) D(u,) = o~ npu Beex 1
2) COCTOSIIMX BO BKJIFOUYECHUH B MOJICIIb JIMITHETO OOBICHSIOMIETO (akTopa Z,
3) COCTOAIIMX B HEBKJIIOYEHUH B MOJIENIb HEOOXOAUMOro (hakTopa

12. (2 6.) Ecnn VIF(X,) =100, To

1) Cnenyer ynamuts akrop X, Mozenu  2) B MOAETH MPUCYTCTBYET podiiemMa
MYJIbTUKOJUIMHE(PHOCTU TAaHHBIX  3) JUIS MOJIENH CYILECTBYET MpodiiemMa
reTepOCKENACTUYHOCTH BO3MYILEHUN  4) BCe IPeIblIyINe YTBEPKICHNUS HEBEPHBI

13. (2 6.) Ecnu B perpeccuu oobHapysxeHa aBrokoppesiusa tuna AR(1), To cratuctuka
JapOuna-YoTcoHa u onieHKa K03 uimeHTa aBTOKOPPEISIUKN P COOTHOCATCS MEXTy COOOM
CJIEIYIOIIUM 00pa3oMm:

1)p=2(1-DW); 2) DW=2(1-p); 3) DW=p/2; 4)p=DW/2; 5)p~=DW.

14. (2 6.) Craructuka /lapOuna-YoTcoHa, ucroab3yemast jisl TMarHOCTUKY aBTOKOPPEISIUHY,
MO>KET IPUHUMAThH 3HAYCHUS:
1) oT -0 10 +o0; 2) ot 0 10 +o0; 3)oTr -0 10 0; 4)or0 1m0 4; 5) 0T -0 10 O 1 OT 4 710 +o0.

15. (26.) Ecnu ocHoBHas rumnotesa B Tecte Juku u Oymiepa oTBepraercs, TO BpeMEHHON PsiJi
SIBJISICTCS
1) craniioHapHbIM ~ 2) HECTAIMOHAPHBIM  3) CTAI[MOHAPHBIM B MEPBBIX PA3HOCTSIX

16. (2 6.) HemocraTtkom Mozaenu ¢ GUKCUPOBaHHBIME d(PPEKTaMu  SIBISICTCS

1. ee olleHKH Bcerja CMEIICHHBIE 2. ee OLEeHKH Bcera HeaddekTuBHbIe 3. ee OLeHKH
CMEIICHHBIC, €CIIU CPen OOBSICHSIOIINX IEPEMEHHBIX €CTh (GUKTUBHBIC 4. HU OJIMH U3
NEPEYHCIICHHBIX OTBETOB HE BEPEH

17. (2 6.) B recre Xaycmana anbTepHaTUBHAS TUIIOTE3a COCTOUT B TOM, YTO

1. cneqyeT olleHUBAaTh CKBO3HYIO PETPECCHI0 2. CIEeIyeT OLIEHUBATh MO CO CIIy4alHbIM
apdexToM 3. clieayeT OIeHUBATh MOJIENb C (GUKCHPOBaHHBIM d(pdekTom 4. HM OJTUH U3
HIEPEUNCIICHHBIX OTBETOB HE BEPEH



Yacrts 2.

18. (5 6.) M3yuas 3aBUCUMOCTBH JIUTEIBLHOCTH OOYYEHHUS MHAWBUIA S OT €ro CrocoOHOCTEH
ASVABC, xapakTepu3yeMbIX pe3ylbTaTaMH TpPeX TECTOB (CM. I.B), JUIMTEIBHOCTU OOy4YEHMS
MaTtepu MHIUBUAA SM, IIUTEThHOCTH 00ydeHus: otua uHAWBUAa SF, nccienoBaTenb MOMydm
CIICIYIOIIHE PErPECCUH:

S= 5 +0.115A4SVABC +0.12SM + 0.1 SF, RSS =2100.646, R* =0.336

(0.52)  (0.0099) (0.039) (0.029)
S=65+0.14 ASVABC , RSS =2267.587
(0.48)  (0.009)

Hcxonst U3 moMydeHHBIX pe3yJIbTaTOB, MOXKHO JIM CYUTATh, YTO JITUTSILHOCTh OOYUCHUS
WHIABUIA 3aBHUCUT TOJBKO OT €ro CIIocOOHOCTER?

19. (5 6.) C nomomupto Tecta bokca-Kokca oneHninm 3aBUCMMOCTb Beca MHAWBHIA OT €ro pocTa:

WP =p+B,H? +¢
Hcxos U3 pe3ysibTaToB OLIEHKH, KaKyHO CIEHPUKAIMI0 MOAENd (IMHEHHYIO, TMHEHHYIO B
Jorapudmax, noxyaorapudmMuueckyro) Bel mpeamnourere u movemy.

Number of obs 540

LR chi2(2) - 230.68

Log likelihood = -2659.5656 Prob > chi2 = 0.000
w Coef. std. Err. z P>|z| [95% conf. Interval]

/lambda 1.055498 1.892654 0.56 0.577 -2.654035 4.76503
/theta -.0263371  .1471576 -0.18 0.858 -.3147607 .2620865

Estimates of scale-variant parameters

Coef.

Notrans

_cons 2.936809
Trans
H .0237224
/sigma .1660251
Test Restricted
HO: log Tikelihood chi2 Prob > chi2
theta=lambda = -1 -2680.8693 42.61 0.000
theta=lambda = 0 -2659.7618 0.39 0.531
theta=lambda = 1 -2685.5201 51.91 0.000

20. (4 6.) Ilo nanHbIM 111 23 IEMOKPATHYECKUX CTPAH OIEHUIIN 3aBUCUMOCTh UHIeKca JKUHH
(Mepbl HepaBeHCTBA , ) — TOJIHOE PABEHCTBO, M0 MEPE POCTa ATOTO IMOKA3aTEeNs CTENEHb
HepaBeHcTBa yBenuuuBaercs) oT BHP na nymy nacenenus ¢ yuerom IIIC (mapurera
MOKYNaTeIbHOM CIOCOOHOCTH) U TIpoBein TecT Pamces. Pe3ynbrarhl olleHMBaHUs YKa3aHbI B
tabnuue. [IpokommeHTHpyiiTe pe3ynbTaThl TecTa Pamces.



. reg gini gdp if democ==1

Source SS df S Number of obs = 23
FC 1, 21) = 13.05
Model 506.853501 1 506.853501 Prob > F = 0.0016
Residual 815.572523 21 38.8367868 R-squared = 0.3833
Adj R-squared = 0.3539
Total 1322.42602 22 60.1102738 RoOt MSE = 6.2319
gini coef. Sstd. Err. t P>|t] [95% conf. Interval]
gdp -.0006307 .0001746 -3.61 0.002 -.0009937 -.0002676
_cons 44.30983  3.572733 12.40 0.000 36.87993 51.73974
. ovtest

Ramsey RESET test using powers of the fitted values of gini

Ho: model has no omitted variables
F(3, 18) = 5.16
Prob > F = 0.0095

21.(4 6.) Ilo nanubIM 0 mpogaxkax onexabl B 400 roiaHICKUX Mara3uHax MY>KCKOH OJI€KIbI
OIICHUJIM 3aBUCHMOCTBD IIPOJIaXK B pacyeTe Ha KBaJApaTHBIA MeTp (sales) ¢ momoIpio Tpex

) . 2
Mojesei (ssize — pa3mep marasuHa B M-, nfull — kom4ecTBO MOTHOCTHIO 3aHATHIX

pabOTHUKOB):
. reg sales ssize nfull
Source Ss df MS Number of obs = 400
FC 2, 397) = 55.32
Model 1.2160e+09 2 607985348 Prob > F = 0.0000
Residual 4.3631e+09 397 10990234.2 R-squared = 0.2180
Adj R-squared = 0.2140
Total 5.5791e+09 399 13982691 RoOt MSE = 3315.2
sales coef. std. Err. t P>|t] [95% conf. Interval]
ssize -14.26647 1.574675 -9.06 0.000 -17.36222 -11.17073
nfull 1425.883 174.4274 8.17 0.000 1082.966 1768.8
_cons 5539.002 392.8081 14.10 0.000 4766.758 6311.246
. reg sales ssize
Source Ss df MS Number of obs = 400
FC 1, 398) = 37.60
Model 481549075 1 481549075 Prob > F = 0.0000
Residual 5.0975e+09 398 12807901 R-squared = 0.0863
Adj R-squared = 0.0840
Total 5.5791e+09 399 13982691 RoOt MSE = 3578.8
sales coef. std. Err. t P>|t] [95% conf. Interval]
ssize -9.765355 1.5926 -6.13  0.000 -12.89632 -6.634395
_cons 7809.808  299.8165 26.05 0.000 7220.386 8399.23
. reg sales nfull
Source SS df S Number of obs = 400
FC 1, 398) = 23.72
Model 313862706 1 313862706 Prob > F = 0.0000
Residual 5.2652e+09 398 13229223.6 R-squared = 0.0563
Adj R-squared = 0.0539
Total 5.5791e+09 399 13982691 RoOt MSE = 3637.2
sales Coef. std. Err. t P>|t| [95% conf. Interval]
nfull 873.296 179.2911 4.87 0.000 520.82 1225.772
_cons 4527.566  413.1956 10.96  0.000 3715.248 5339.885

Kakyro moznens Bel mpennourere u mouemy? OOBsICHUTE H3MEHEHHSI B OIIeHKaX K03 PHUIIMEHTOB
B IPYTUX MOJEIAX.

22.(4 6.) Ilo nanHBIM 0 TIpomakaM MopoxkeHoro ¢ 18.03.1951 mo 11.07.1953 Obina oneHeHa
Mmozenb ¢ 3aBucumoit nepemeHHoiit CONSUMPTION — notpebieHne MOpOKEHOI0 B pacueTe Ha
OJIHOTO MOKYIaTeNs B MMHTax, He3aBUCcUMbIMU niepeMeHHbIMU INCOME — cpennuii noxon
cemb 3a Henemto B gouiapax CILA, PRICE — nena ogno# nuHThl MOpokeHoro, TEMP —
cpenHss temieparypa B rpaaycax dapeHreiira, pe3yJibTaThl OLEHKH KOTOPOW MPUBEAEHBI HUXKE,
KaK ¥ pe3yJIbTaThl TECTa Y aiiTa O TOMOCKEIaCTUYHOCTH BO3MYIIEHUH. J[aiiTe nHTepIpeTaIuio
pe3yJibTaTaM OLECHKHU U TeCcTa Y aiTa.



. reg consumption price income temp

Source Ss df MS Number of obs = 30
FC 3, 26) = 22.17

Model .090250523 3 .030083508 Prob > F = 0.0000
Residual .035272835 26 .001356647 R-squared = 0.7190
Adj R-squared = 0.6866

Total .125523358 29 .004328392 Root MSE = .03683
consumption coef. Sstd. Err. t P>|t] [95% conf. Interval]
price -1.044413 .834357 -1.25 0.222 -2.759458 .6706322
income .0033078 .0011714 2.82 0.009 .0008999 .0057156
temp .0034584 .0004455 7.76  0.000 .0025426 .0043743
_cons .1973149 .2702161 0.73 0.472 -.3581223 .752752

. estat imtest, white

white's test for Ho: homoskedasticity
against Ha: unrestricted heteroskedasticity

chi2(9)
Prob > chi2

12.83
0.1706

23. (4 6.) s BeIABIICHUS BIUSHUS PAa3IUYHBIX (PAKTOPOB HA KApbEPHBIE TPAEKTOPUH POCCHUSIH,
ObLIa OLIEHEHA JIOTUT-MOEIb 10 JaHHBIM s 5808 nuHanBuI0B (subordinates = 1 st UMEIOIIAX
noaYnMHeHHbIX U ) B MPOTUBHOM Cllydae, age — BO3pacT UHAMWBU/IA, €Xperience — OMbIT paboThl
uHauBUAa, heduc = 1 s mMeromux Beiciee oopazoBanre U ) B IPOTUBHOM ciTydae,

male = 1 ansa my>xxunH u 0 17151 )KSHIIUH) U PaCCUYUTAHBI TIpeenbHbIe YPPEKTHI.

JlaliTe HHTEpIPETALNIO MTOJYYEHHBIM PE3yJIbTaTaM.

. Togit subordinates age experience heduc male

Iteration 0: log 1ikelihood = -3007.8529
Iteration 1: log 1ikelihood = -2841.3405
Iteration 2: log 1ikelihood = -2833.4104
Iteration 3: log 1ikelihood = -2833.4078
Iteration 4 Tog 1ikelihood = -2833.4078
Logistic regression Number of obs = 5808
LR chi2(4) = 348.89
Prob > chi2 = 0.0000
Log likeTlihood = -2833.4078 Pseudo R2 = 0.0580
subordinates coef. std. Err. z P>|z]| [95% conf. Interval]
age -.0154585 .0100332 -1.54 0.123 -.0351232 .0042063
experience .0333335 .0096053 3.47 0.001 .0145074 .0521596
heduc 1.317942 .0734249 17.95 0.000 1.174032 1.461852
male .1951603 .0673123 2.90 0.004 .0632306 .3270901
_cons -1.741769 .2362539 -7.37  0.000 -2.204818 -1.27872
. mfx
Marginal effects after logit
y = Pr(subordinates) (predict)
= .19867884
variable dy/dx std. Err. z P>z [ 95% C.I. ] X
age -.0024611 .0016 -1.54 0.123 -.00559 .000668 37.7603
experi~e .0053069 .00153 3.48 0.001 .002316 .008297 16.7443
heduc* .253983 .0156 16.28 0.000 .223406 .28456 .212293
male* .0311589 .01076 2.89 0.004 .01006 .052257 .476412

(*) dy/dx is for discrete change of dummy variable from 0 to 1

24.(86.)

[To manenu mns 545 myxuus 3a 1980-1987 oneHnBanach 3aBUCUMOCTS Joraprudma 3apaboTHOM
IUIAThI OT BRIOPaHHBIX Bamu 00BICHAIONUX IEPEMEHHBIX

SCHOOL EXPER EXPER2 UNION MAR BLACK HISP PUB

Pe3ynbTaThl OlleHUBaHUS IPUBEICHBI HHAXKE.

CkBO3Has perpeccus:



. reg WAGE SCHOOL EXPER EXPER2 UNION MAR BLACK HISP PUB

source sS df MS Number of obs = 4360
F( 8, 4351) = 124.76

Model | 230.721836 8 28.8402295 Prob > F = 0.0000
Residual | 1005.80781 4351 .231167043 R-squared = 0.1866
Adj R-squared = 0.1851

Total | 1236.52964 4359 .283672779 Root MSE = L4808
WAGE Coef. std. Err. t Pt [95% Conf. Interval]

SCHOOL .0993678  .0046829  21.22  0.000 .090187  .1085487
EXPER .089138  .0101215 8.81  0.000 .0692948  .1089813
EXPER2 | -.0028468 .0007077  -4.02 0.000  -.0042343 -.001459%
UNION .1799043  .0172146  10.45 0.000 .1461549  .2136537
MAR .1076212  .0157053 6.85 0.000 .0768308  .1384115
BLACK | -.1438227  .023563  -6.10 0.000  -.1900182 -.0976271
HISP .0156503  .0208197 0.75 0.452  -.0251668  .0564674
PUB .0035461  .037474 0.09 0.925 -.0699219  .0770142
_cons | -.0343724 .0646723  -0.53 0.595  -.1611631  .0924182

Perpeccust ¢ hpukcupoBaHHbIME 3P heKTamu:
. Xxtreg WAGE SCHOOL EXPER EXPER2 UNION MAR BLACK HISP PUB, fe
note: SCHOOL omitted because of collinearity

note: BLACK omitted because of collinearity

note: HISP omitted because of collinearity

Fixed-effects (within) regression Number of obs = 4360
Group variable: NR Number of groups = 545
R-sq: within = 0.1782 Obs per group: min = 8
between = 0.0006 avg = 8.0
overall = 0.0642 max = 8
F(5,3810) = 165.26
corr(u_i, Xb) = -0.1130 Prob > F = 0.0000
WAGE Coef. std. Err. t P>|t] [95% Conf. Interval]
SCHOOL (omitted)
EXPER .116457  .0084309 13.81 0.000 0999275 .1329865
EXPER2 -.0042886  .0006054 -7.08 0.000 -.0054756  -.0031015
UNION .081203  .0193159 4.20 0.000 0433325 .1190736
MAR .0451061  .0183114 2.46 0.014 009205 .0810072
BLACK (omitted)
HISP (omitted)
PUB .0349267  .0386082 0.90 0.366 -.040768 .1106214
_cons 1.065698  .0266766 39.95  0.000 1.013396 1.118
sigma_u .39989822
sigma_e .35126372
rho .56447541  (fraction of variance due to u_i)
F test that all u_i=0: F(544, 3810) = 7.98 Prob > F = 0.0000
Perpeccus co ciydaiitneiMu 3 dexramu:
. Xtreg WAGE SCHOOL EXPER EXPER2 UNION MAR BLACK HISP PUB, re
Random-effects GLS regression Number of obs = 4360
Group variable: NR Number of groups = 545
R-sq: within = 0.1776 Obs per group: min = 8
between = 0.1835 avg = 8.0
overall = 0.1808 max = 8
Random effects u_i ~ Gaussian wald chi2(8) = 944.56
corr(u_i, X) = 0 (assumed) Prob > chi2 = 0.0000
WAGE coef. std. Err. z P>|z| [95% conf. Interval]
SCHOOL .1010237 .0089219 11.32  0.000 .0835372 .1185103
EXPER .1117851 .0082709 13.52  0.000 .0955744 .1279959
EXPER2 -.0040575 .000592 -6.85 0.000 -.0052177  -.0028972
UNION .1064134 .0178669 5.96 0.000 .0713949 .1414319
MAR .0625465 .0167762 3.73  0.000 .0296658 .0954272
BLACK -.1440026 .0476439 -3.02 0.003 -.237383  -.0506223
HISP .0197269  .0426303 0.46 0.644 -.0638269 .1032807
PUB .0301555 .0364671 0.83 0.408 -.0413187 .1016296
_cons -.1043113 .110834 -0.94 0.347 -.3215421 .1129194
sigma_u .32482045
sigma_e .35126372
rho .46094736  (fraction of variance due to u_i)

bein Takke nmposeneHs! TecT bpoiima-Ilarana



. Xxttest0
Breusch and Pagan Lagrangian multiplier test for random effects
WAGE[NR,t] = Xb + u[NR] + e[NR,t]

Estimated results:

var sd = sqrt(var)
WAGE .2836728 .5326094
e .1233862 .3512637
u .1055083 .3248205
Test: var(u) =0
chi2(1) = 3217.14
Prob > chi2 = 0.0000
U tect Xaycmana
hausman fixed
—— Coefficients —
(b) (B) (b-B) sqrt(diag(v_b-v_B))
fixed . Difference S.E.
EXPER 116457 1117851 .0046718 0016345
EXPER2 -.0042886  -.0040575 -.0002311 .0001269
UNION .081203 1064134 -.0252104 .0073402
MAR .0451061 .0625465 -.0174403 .0073395
PUB .0349267 .0301555 .0047713 .0126785

] ] b = consistent l_Jnder Ho and Ha; obtajned from xtreg
B = inconsistent under Ha, efficient under Ho; obtained from xtreg

Test: Ho: difference in coefficients not systematic
(b-B)" [(V_b-v_B)A(-1)1(b-B)
31.75
0.0000

chi2(5)

Prob>chi2

CornacHo MPOBEACHHBIM TECTaM, KaKasi U3 OI[CHOK SIBJISIETCSl HanboJiee aJIeKBaTHOM TaHHBIM?
OtBer o0OocHyiiTe.



