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[1nan nexuum Ne 3, 2 MOayJib
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NMpumep 1

S=p+p6,ASVABC + B,SM +u

reg S ASVABC SM

I
+
Model | 1135.67473
I
+
I

2 567.837363
537 3.85346109

Number of obs
F( 2, 537)
Prob > F
R-squared

Adj R-squared
Root MSE

540
147.36
0.0000
0.3543
0.3519
= 1.963

Residual 2069.30861
Total 3204.98333

S Coef

ASVABC .1328069
SM .1235071

cons 5.420733

.0097389
.0330837
.4930224

13.64
3.73
10.99

0.000
0.000
0.000

.1136758
.0585178
4.452244

.151938
.1884963
6.389222
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NMpumep 1
S =p,+ [ ASVABC + B,SM + ¢

> (ASVABC ,— ASVABC \SM , - SM )
> (ASVABC ,— ASVABC )

E(Bl) — 161 +182

. reg S ASVABC SM

Source | SS df MS Number of obs = 540
————————————— o F( 2, 537) = 147.36
Model | 1135.67473 2 567.837363 Prob > F = 0.0000
Residual | 2069.30861 537 3.85346109 R-squared = 0.3543
------------- +--——— Adj R-squared = 0.3519
Total | 3204.98333 539 5.94616574 Root MSE = 1.963

S | Coef Std. Err t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
ASVABC | .1328069 .0097389 13.64 0.000 .1136758 .151938

SM | .1235071 .0330837 3.73 0.000 .0585178 .1884963

cons | 5.420733 .4930224 10.99 0.000 4.452244 6.389222

3HaK npousBeaeHUs 3aBUCUT OT ABYX MHOXUTErNeMn.
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reg S ASVABC SM

Source | SS df MS Number of obs = 540
------------- tmm e - F( 2, 537) = 147.36
Model | 1135.67473 2 567.837363 Prob > F = 0.0000
Residual | 2069.30861 537 3.85346109 R-squared = 0.3543
------------- +--————— Adj R-squared = 0.3519
Total | 3204.98333 539 5.94616574 Root MSE = 1.963

S | Coef Std. Err t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
ASVABC | .1328069 .0097389 13.64 0.000 .1136758 .151938

SM | .1235071 .0330837 3.73 0.000 .0585178 .1884963

cons | 5.420733 .4930224 10.99 0.000 4.452244 6.389222

> (ASVABG — ASVABCYSM, - SM )
> (4SVABC — ASVABCY

E(/B1) ::81 +:82

OueHka koadpcpuumeHTa 3, nonoxuTenbHa.
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. reg S ASVABC SM
. cor SM ASVABC

Source | SS df MS (obs=540)
_____________ +______________________________
Model | 1135.67473 2 567.837363 | SM ASVABC
Residual | 2069.30861 537 3.85346109  -——--—--- o
------------- tmmm - SM | 1.0000
Total | 3204.98333 539 5.94616574 ASVARBC | 0.4202 1.0000
S | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
ASVABC | .1328069 .0097389 13.64 0.000 .1136758 .151938
SM | .1235071 .0330837 3.73 0.000 .0585178 .1884963
_cons | 5.420733 .4930224 10.99 0.000 4.452244 6.389222

> (ASVABG — ASVABCYSM, - SM )
> (4SVABC — ASVABCY

E(/B1) ::81 +:82

3HaK BTOPOro MHOXuUTtensa B popmyre Ans cMeweHnsa coBrnapaeT co
3HaKoM KoadpdumumeHTa Koppensaumm BKIKOYEHHOro U nponyLweHHoro
¢dakTopa. 13



NMpumep 1
reg S ASVABC SM S — ﬂl +ﬂ2ASVABC +ﬂ3SM+ U

S | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
ASVABC | .1328069 .0097389 13.64 0.000 .1136758 .151938
SM | .1235071 .0330837 3.73 0.000 .0585178 .1884963
cons | 5.420733 .4930224 10.99 0.000 4.452244 6.389222

reg S ASVABC
S | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
ASVABC | .148084 .0089431 16.56 0.000 .1305165 .1656516
cons | 6.066225 .4672261 12.98 0.000 5.148413 6.984036

Takum ob6pa3om, 3HaK CMeLLeHUA — NOJIOXKNUTESIbHbIN, YTO U
HabnogaeTcsa B peanibHOCTMW.
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. reg S SM
Source | SS df MS Number of obs = 540
------------- +-——— e - F( 1, 538) = 80.93
Model | 419.086251 1 419.086251 Prob > F = 0.0000
Residual | 2785.89708 538 5.17824736 R-squared = 0.1308
------------- +--———— - Adj R-squared = 0.1291
Total | 3204.98333 539 5.94616574 Root MSE = 2.2756
S | Coef Std. Err. t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
SM | .3130793 .0348012 9.00 0.000 .2447165 .3814422
cons | 10.04688 .4147121 24 .23 0.000 9.232226 10.86153

NMpeanonoxum, 4To B ypaBHEHUE perpeccum He byaeT BKIIIOYEHa
nepemeHHaa ASVABC. Torpga koadpcdpunumeHT npn nepemeHHoun SU
oyaet cmeweH. Kak 1 B npeabiaywem cny4vyae, MOXHO NnokKa3saTb, YTO

3TO cMelLleHne OyaeT NONIOXKUTENbHbIM, YTO U HabnogaeTcs.

1%



NMpumep 2

LGEARN = B, + S+ B,EXP+¢

.reqg LGEARN S EXP

I

+
Model | 50.9842581
Residual | 135.723385
+
I

2 25.492129
537 .252743734

Number of obs
F( 2, 537)
Prob > F
R-squared

Adj R-squared
Root MSE

= 540
100.86
0.0000
0.2731
0.2704
.50274

Total 186.707643
LGEARN Coef
S .1235911

EXP .0350826
cons .5093196

.0090989
.0050046
.1663823

13.58
7.01
3.06

0.000
0.000
0.002

.1057173
.0252515
.1824796

.141465
.0449137
.8361596
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. reg LGEARN S EXP
. cor S EXP
Source | SS df MS (obs=540)
_____________ +______________________________
Model | 50.9842581 2 25.492129 | EXP
Residual | 135.723385 537 .252743734 @ ———————- e
------------- t-———— e S| 1.0000
Total | 186.707643 539 .34639637 EXP| -0.2179 1.0000
LGEARN | Coef Std. Err t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
S | .1235911 .0090989 13.58 0.000 .1057173 .141465
EXP | .0350826 .0050046 7.01 0.000 .0252515 .0449137
cons | .5093196 .1663823 3.06 0.002 .1824796 .8361596

> (S, - S XEXP , - EXP )

Z(Si_S)z

Ecnu onyweHa nepemeHHasa EXP, To cmewieHue KoadppumumeHTa
nepea nepeMeHHou S byaeT oTpuuaTenbHbIM, T.K. OLleHKa
kKoadpduumeHTa 3, nonoxutenbHas, a KoacpPULMeHT Koppenauum S
n EXP oTpuuaTtenbHbIN.

E(ﬁl): ﬁ1+ﬁ2
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NMpumep 2
LGEARN = B, + B,S + B,EXP+¢

cor S EXP
reg LGEARN S EXP (obs=540)
Source | SS df MS | S EXP
_____________ +______________________________ ________+__________________
Model | 50.9842581 2 25.492129 S| 1.0000
Residual | 135.723385 537 .252743734 EXP| -0.2179 1.0000
————————————— +---—————— Adj R-squared = 0.2704
Total | 186.707643 539 .34639637 Root MSE = .50274
LGEARN | Coef Std. Err t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
S | .1235911 .0090989 13.58 0.000 .1057173 .141465
EXP | .0350826 .0050046 7.01 0.000 .0252515 .0449137
cons | .5093196 .1663823 3.06 0.002 .1824796 .8361596

AHanoru4Ho, ecnu onyLieHa nepemMeHHast S, To oLeHKa
koadduumeHTa nepen nepemeHHon EXP byaeT cmelleHa BHUS.
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reg LGEARN S EXP

LGEARN | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
S | .1235911 .0090989 13.58 0.000 .1057173 .141465
EXP | .0350826 .0050046 7.01 0.000 .0252515 .0449137
_cons | .5093196 .1663823 3.06 0.002 .1824796 .8361596
reg LGEARN S

LGEARN | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
S | .1096934 .0092691 11.83 0.000 .0914853 .1279014
_cons | 1.292241 .1287252 10.04 0.000 1.039376 1.545107

reg LGEARN EXP
LGEARN | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_____________ +________________________________________________________________
EXP | .0202708 .0056564 3.58 0.000 .0091595 .031382
_cons | 2.44941 .0988233 24 .79 0.000 2.255284 2.643537

CmelleHUe B criyyae HeBKITHOYEHUS OOHOU U3 NEePeMEHHbIX S Unu
EXP pencrButenbHO ABNAeTCA OTpUUaTeNbHbIM.
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Ownoku cneuncbukauum ll: BKknroYveHue

U3NULLHEN NepemMeHHOU

Hemunnas mooesn

Y=0,+pX t&

Y =0+ X +5,X,+¢

Ouenennasn mooeb

Y=4+pBX, MpaBunbHas

cneundunkauus

OueHku KoaphnumeHTOB
ABNATCA CMeLWeHHbIMN

OueHku
Y=p +5X, | koachdpmumenton
ABMNAKOTCS
+182X2 HecMeLeHHbIMM,
HO He
3pheKTUBHbIMHU

NpaBunbHan
cneuundmkaums
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Owuno6kun cneuncbmkaumm Il: BKIOYEeHUE U3NTULLHEWN
nepemMeHHoOu

Y = ﬂo +IBIX1 T&
Y:/Bo +181X1 "":BzXz

Y=0,+0,X,+0X,+¢
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Owuno6kun cneundcbmkaumm Il: BKOYEeHUE U3NTULLHEWN
nepemMeHHoOu

Y=,30+,31X1+8

Y:ﬁO+B1X1+B2X2
Y=0,+0X,+0X,+¢
5 o’ |

Uﬂl ) Z(Xli _X1)2 " l_r)é,Xz

[Mpn BKNOYEeHUN N3NULLHEN NepeMeHHoM X, yBenuumBaeTcs OLeHKa
Aucnepcumn koahpcpuumeHTa nepen nepemeHHon X,. [lobasnaerca
MHoxuTenb 1/ (1 - r?), roe r — KoachdnumeHT Koppenauum mexay X,
n X,.
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Source | SS df MS Number of obs = 868
--------- e - F( 2, 865) = 460.92
Model | 138.776549 2 69.3882747 Prob > F = 0.0000
Residual | 130.219231 865 .150542464 R-squared = 0.5159
--------- +--—-—— Adj R-squared = 0.5148
Total | 268.995781 867 .310260416 Root MSE = .388
LGFDHO | Coef Std. Err t P>|t| [95% Conf. Interval]
_________ +____________________________________________________________________
LGEXP | .2866813 .0226824 12.639 0.000 .2421622 .3312003
LGSIZE | .4854698 .0255476 19.003 0.000 .4353272 .5356124
cons | 4.720269 .2209996 21.359 0.000 4.286511 5.154027

LGFDHO - norapudcdm exerogHbix pacxonoB AOMOXO35IMCTB Ha
NpPoAyKTbl AoMallHero notpebneHusa, LGEXP — norapucgpm obwmx
roaoBbIX pacxoaoB gomoxo3aucte, LGSIZE — norapudm uncna
notpedurternen B LOMOXO3ANCTBE.

22



reg LGFDHO LGEXP LGSIZE

Source | SS df MS Number of obs = 868
--------- e - F( 2, 865) = 460.92
Model | 138.776549 2 69.3882747 Prob > F = 0.0000
Residual | 130.219231 865 .150542464 R-squared = 0.5159
--------- +--—-—— Adj R-squared = 0.5148
Total | 268.995781 867 .310260416 Root MSE = .388
LGFDHO | Coef Std. Err t P>|t| [95% Conf. Interval]
_________ +____________________________________________________________________
LGEXP | .2866813 .0226824 12.639 0.000 .2421622 .3312003
LGSIZE | .4854698 .0255476 19.003 0.000 .4353272 .5356124
_cons | 4.720269 .2209996 21.359 0.000 4.286511 5.154027

OaHHble 1995 r. US Consumer Expenditure Survey ansa 868
AOMOXO35IUCTB.
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NMpumep

reg LGFDHO LGEXP LGSIZE LGHOUS

Source | SS df MS Number of obs = 868
--------- e - F( 3, 864) = 307.22
Model | 138.841976 3 46.2806586 Prob > F = 0.0000
Residual | 130.153805 864 .150640978 R-squared = 0.5161
--------- +--—-—— Adj R-squared = 0.5145
Total | 268.995781 867 .310260416 Root MSE = .38812
LGFDHO | Coef Std. Err t P>|t| [95% Conf. Interval]
_________ +____________________________________________________________________
LGEXP | .2673552 .0370782 7.211 0.000 .1945813 .340129
LGSIZE | .4868228 .0256383 18.988 0.000 .4365021 .5371434
LGHOUS | .0229611 .0348408 0.659 0.510 -.0454214 .0913436
_cons | 4.708772 .2217592 21.234 0.000 4.273522 5.144022

LGHOUS - norapudpm rogoBbIX pacxoaoB Ha XUNbe.



NMpumep

reg LGFDHO LGEXP LGSIZE LGHOUS
cor LGHOUS LGEXP LGSIZE

Source | SS df MS (obs=869)
_________ +______________________________

Model | 138.841976 3 46.2806586 | LGHOUS LGEXP LGSIZE
Residual | 130.153805 864 .150640978 ———-—-——-- e e
--------- +---—-——————— == 1GHOUS | 1.0000

Total | 268.995781 867 .310260416 LGEXP | 0.8137 1.0000

LGSIZE| 0.3256 0.4491 1.0000

LGFDHO | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_________ +____________________________________________________________________
LGEXP | .2673552 .0370782 7.211 0.000 .1945813 .340129
LGSIZE | .4868228 .0256383 18.988 0.000 .4365021 .5371434
LGHOUS | .0229611 .0348408 0.659 0.510 -.0454214 .0913436
_cons | 4.708772 .2217592 21.234 0.000 4.273522 5.144022
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reg LGFDHO LGEXP LGSIZE

.2866813
.4854698
4.720269

.0226824
.0255476
.2209996

[95% Conf.

.2421622
.4353272
4.286511

Interval]

.3312003
.5356124
5.154027

LGEXP
LGSIZE
LGHOUS

_cons

.2673552
.4868228
.0229611
4.708772

.0370782
.0256383
.0348408
.2217592

[95% Conf.

.1945813
.4365021

-.0454214

4.273522

Interval]

.340129
.5371434
.0913436
5.144022
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RESET - regression specification error test.

RESET - Tect Pamces oTBe4yaeT Ha BONpocC, Haao nu
BKNOYaTb B perpeccuio cteneHn HesaBMCUMbIX

nepemMeHHbIX.
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RESET - tect Pamces

Y=0,+0X +..+6X, +u (¥

H, : cneundpukaumna mogenum (*) ABnseTcs npaBUnbLHOMU

H,: cneundukauma mogenu (*) aAsnaeTca HenpaBuUnbLHOWN,
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RESET - tect Pamces

NMposeneHne RESET — tecta Pamcesn

1) OueHuBaem KoahppuuneHTbl PYHKUMUN perpeccum (*)
Y = ,Bo +/B1X1 "‘---"',Bkaa

2) CoxpaHsieM cTonb6el oueHeHHbIX 3Ha4YeHUn Y

3) OueHuBaem kKoacppnumeHTbI BCNOMOraTternbHOU perpeccum

Y=B+BX +.+B8X +a,¥’ +. . .+a Y " +¢&

29



4) Torpa npoBepkKa runoTesbl 0 NpaBUIIbHOU cneLundukalmm

PaBHOCUJIbHA NPOBEepPKe rmnoTe3bl

H: a,=..=¢2,=0
H: d «a,#0,i=2,.,m
5) Bbluncnsiem 3HayeHue TeCTOBON CTaTUCTUKHU

o (RSS,—RSSy,)/(m~1)
RSS, . (n—(k+1+m—1))

6) Ecnu F>F(m—1,n—(k+m))

To rmnoTte3a H, oTBepraeTcs.
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Npumep

reg earnings age educ sex

Source | SS df MS Number of obs = 4893
------------- Fmmmmm e F( 3, 4889) = 168.49
Model | 1.8575e+10 3 6.1918e+09 Prob>F = 0.0000
Residual | 1.7966e+11 4889 36747469.4 R-squared = 0.0937
------------- F e eeae Adj R-squared = 0.0931
Total | 1.9823e+11 4892 40522005.4 Root MSE = 6062
earnings| Coef. Std. Err. t P>|t| [95% Conf. Interval]
............. T ———

age | -14.84304 7.18472 -2.07 0.039 -28.92832 -.7577593
educ | 388.4089 25.7661 15.07 0.000 337.8958 438.9221
sex | -3307.229 176.4169 -18.75 0.000 -3653.085 -2961.372
_cons | 5645.355 551.2111 10.24 0.000 4564.733 6725.976
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Npumep

ovtest

Ramsey RESET test using powers of the fitted
values of earnings
Ho: model has no omitted variables
F(3,4886)= 4.90
Prob>F=  0.0021
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reg

Npumep

earnings age agesq educ sex

Source SS df MS Number of obs =
F( 4, 4888) =
Model 2.0195e+10 4 5.0487e+09 Prob>F =
Residual 1.7804e+11 4888 36423634.2 R-squared
Adj R-squared
Total 1.9823e+11 4892 40522005.4 Root MSE
earnings Coef. Std. Err. P>t [95% Conf.
age 272.1451 43.62763 6.24 0.000 186.6153
agesq -3.501215 .5250484 -6.67 0.000 -4.530546
educ 376.8115 25.7112 14.66 0.000 326.406
sex -3343.731 175.7231 -19.0 0.000 -3688.228
_cons 542.6265 941.6523 0.58 0.564 -1303.435

4893
138.61
0.0000

0.1019
0.1011
6035.2

Interval]

357.6748
-2.471884
427.217
-2999.235
2388.688
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