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PlUE : AEHEFHA

11.1 AEERERAPHTET
112 AA T AT BT EA
11.3 2 T aE AR 61V A+
11.4 TET & ke9—itit

11.5 ET R EARLE (ZITZAR)
11.6 TET Z a9 & B AR



Il QPR PHRBE T



7~

BE T K-Fag«RFRERBY .

log(wage;) = Bo + Breduc; + B2abil; + u;

R, BARAHTE (abily) REAMNEFE, PIARMNZFERATAKRTFEE (
1Q;) RKE#, M@ TREZEHE:

log(wage;) = Bo + Breduc; + B21Q; + u}

huhuaping@ %115 A4 A T2 B4 11.1 H =z d ey BT S



d—F, WRERHFHKFE (IQ;) #IE, ZARTRMEL L THARER
T &l il

log(wage;) = Bo + Breduc; + v;

o JBf, KATUANEZLT F abil; B K, RImIENB|FATFTHLA v, F o
e XHAK, —MHENTHEAVANAKE KF (educ;) 588 (abil;) AKX, AmT

VAR A EE educ; M T A v; A8 X8, X ASEHCLRMRIZEG (GEH TR
—£9)
i~ ! o

huhuaping@ %11 N4 A T =R

1.1 HERDERBFHRREE



) /N

X AR 2 A A

Y: = 61+ B2 X + uy (PRM)

e ZCLRM{EIXT: CLRMARX3— XA B2t (L 28y) RIRZ Tk £,
LT XA ET 2, suit, &RAIT ME HOLSH %, /5% BLUE.

Cov(X;,u;) =0
E(X;u;) =0
o o RiFH LR IR, LI AT SXEMMTRAA K. SLEFAE FOLSAE
T FafFEBLUE, mzRATETEH (V) #iT&HS
Cov(X;,u;) =0
E(X;u;) =0

TR, AR X5 wuAT A, RAMNAT LR AIViEF 2 BLUE,

huhuaping@ %115 A4 A L& 7142 BRNEEACDER -Gk L



REEZ (proxy variable) : —ARAXLRE, EANATE X, A DN T E
(KIERTE) , RLAFFTEX—ANRSBAMNE BN, 5 X, SEMENT S
DYk A3 B A

o BRI AKFa“RFARRA
log(wage;) = Bo + Breduc; + B2abil; + u;

e« Rin, BAHRANETE (abily) LEMMFE, FIAKMNETAFAKFELEE
(IQ;) kA, MR TRETEHAE”:

log(wage;) = Bo + Breduc; + B21Q; + u}

b, FAKFIQMTAINAZLTE 7 abil, IRELT &,

huhuaping@ %115 A4 A L& 7142 BRNEEACDER -Gk L



e

REEZ (proxy variable) : —ARAXLRE, EANATE X, A DN T E
(KIERTE) , RLAFFTEX—ANRSBAMNE BN, 5 X, SEMENT S

DA A %Ko

I HAZT¥ (instrument variable) : —AXTH Z;, ZHE—ANE L4 T HAVER T

FUIRUUR: DR

Y = 61+ B2 X + uy (PRM)

Cov(Z;,u;)) =0 (instrumental exogeneity)
Cov(Z;, X;) #0 (instrumental relevance)

o TR AM (instrumental exogeneity) : LT EHT i T EARE JZRA R I A

a9,
e TEABXM (instrumental relevance) : LE Tt FME X, 895 Fot A ik
T EIER,

huhuaping@ %115 A4 A L& 7142 111 B g d e BT S



SERE & 3L

log(wage;) = Bo + Breduc; + B2abil; + u;
AAVETREMZE L w TRREZE E O RRRE:
log(wage;) = Bo + Breduc; + v;

H, FFEHEF eduy W TEE =S Z,m 5 :

e THT % Z;w/MER S abil, "X, EXLMEXKF edu;#8 X,
e FFTEl: REHFZTHBFWHEFYHE MotherBEdu; TR LETZ&{EHTEZ
—o BAAZMBEFTTUAAFFEET K FEHALTHE A LMK,
e PFFTR2: F—ANITEETZHELTERATE T ALERNOKE sibs. B H &A@
W T VAN K o U P Z & F BEBAKG-FHHF K-F (LB M) .

®’F): =T ERIFR? A A?

huhuaping@ %115 AL A Z 2P 1.1 2@ EEAFHRRE S



RE A BT

T @ AT ASE 3] s G B AR R FG ) T BT AT R .

huhuaping@ % 11%F R4 8 T F A 11.1 & %= )2k Al o o i R & 5



R Ry Ly

score; = a1 + agskipped; + asabil; + agmot; + asincome; + u;

— /iR T EE T YRR R R

score; = 31 + Boskipped; + v;

o FIMRE T BN RIFAKGF A, 2L KRMNEFI2S A LR P skipped; 5 v; F 49 35 2
F & A K, PlhediH G 7 abil;. ARARR mot,; 895 &, LR,

e HA AL E skipped; 7T it M TR v;48 K. b, ST ALFEGE Y, 7T
N e R

\=4

oy
c~
-\

huhuaping@ %11 N4 A T =R

1.1 HERDERBFHRREE



I E

score; = 1 + Baskipped; + v;
WRIRR K skipped; 0 TE T & 7,77 AT 4 G a7

o 1Ba IR EiRM wAIIEH distance, %dl]*‘flxlkﬁ v 5P AREKAX skipped;, 1EZ
Ch v PR R LXK A

o dn AL KT zncomef)%aLﬁ‘"hT 7 3 G, 18RRI A G NN K-F income T
%, LA ERE ;PO TRROGEEZTT—IKAKTF income. LB, 3EH
distanceit & 5K NKF incometi =, #Htwm5 v;48%, A ey A, #
e T A E (B) 3 IANZHFE, Me TR,

11.1 BERDEEA T Y RERTS

huhuaping@ % 11F AL AT EF
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B ETiLA

o LR AR BRI

score; = 1 + Baskipped; + u;
Y, = b1+ B X +uy

BEBMRB) THAN I AT Z, FHELTHIETEER.

Yi = a1 + a2 Z; + v;

cov(Z;,Y;) = ascov(Z;, X;) + cov(Z;, u;) — [cov(Z;,u;) = 0]
|plzm _ cov(Zi, Yi) _ D ZiYi
cov(Z;, X;) D ziw
TiYi
_ 2 Y _ B
DT

&k E LAT B AIVAFE R D REOLSTHEiH 4R

< [Zf X; = qu]

huhuaping@ %115 AA AL E9 11.2 A AT 25T g4 A



ST R R E A T AT ERA:

Yi =581+ Be Xi + u
Yi=o1+xZi+v

(PRM)
(IV)

dr Fhn T AR L

Cov(Zi,ui) =0
CO’U(Zi, Xz) 75 0

huhuaping@ %11 N4 A T =R

E(vi|Z;) = o*

= var(u;)

AR AT £

TIEBARFE R R W HT L 77 £

2
o
var(ag) >~ 3
NIx.P(x.,2)
Ho e
o R ;I BART £, LB

var(v;) = 0%,

L 0'3(1,7% Xzéljo“ée'ﬁ'ijfé, ’&EP

var(X;) = 03(,- o

o p?Xi,Zi)/’% Xz'%‘:' Zi 9 "éﬁi?l‘ﬂﬂé%ﬁé’?
[cov(X;,Z;)]2 .

77, B p?

11.2 N AT 25T 9467t 1524

(Xi,Z;) = var(X;)var(Z;) ’



Hop

2 Q2 > (Xi X)2
* O-Xi _SXl n—1

* Pix,zy = R BT RPAEM X Z,89 = 3 RARIFH AR R H

2

-

Xi=m +mZ; + €

[\)

e 6= 20 RAAMIAREREMKEIL.

.

Y =01+ a2Z; + e

huhuaping@ %115 AL A EZ 54 112 WA T E AT ot EA 16 /75
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T & &AL A4S 89 F D IR E ) ST AT T

huhuaping@ %11 N4 A T =R 11.2 A AT 2% T a94E 4



R A K EA28 L CAEH I LK wage 5 A XEHF FH educz M9 X &,
F e TR &

gL

vars mark

wage B3 T3

educ T H FE

exper AL R £

fatheduc LR TR A FHL
motheduc F RO T HE FHK
inlf RERTH I
hours T AEEFK

Showing 1 to 7 of 22 entries Previous 2 3 4 Next

huhuaping@ %115 A4 A % 2 B A4 11.2 RA T ZE T oyt R A



E Ak 5 F DR B Sen=(420)

wage educ fatheduc
3.3540 12 -
1.3889 12 ,
4.5455 12 ,
1.0965 12 ,
4.5918 14 ”
4.7421 17 ,
8.3333 16 :
7.8431 12 .

Showing 1 to 8 of 4

huhuaping@ %115 A4 AT 2 FA

28 entries

Previous

112 AA T Z X T a9t A

54

Next

19/75
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Rt TR a7 8% oglwage)

huhuaping@ %11 N4 A T =R

5.0

7.5

; e 8
’ —
. s &
c 3 8 s 8
S R
SR s ¢
$ ® ! E ¢
] ] - E
3
® $ “
10.0 125
FZEEFEeduc

ARREXBTFBOHBEA

112 HAZ EET 5 FA

15.0

O D QD SR @ D D
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fatheduc
16
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S R A IE Do T a9 “ApiR R, JF B+ R FIOLSHE

huhuaping@ %11 N4 A T =R

log(wage) = + B1 + Baeduc + u;

log(/wzge) =—0.19 + 0.11leduc
(t) (—0.9998)  (7.5451)
(se) (0.1852)  (0.0144)
(fitness) R = 0.1179;R? = 0.1158

F* = 56.93; p = 0.0000

112 HAE B ET b RA



KA LET 2500 %

RAITE

huhuaping@ %11 N4 A T =R

T2 k0%

W):Fxrr¥5it i

v 4= RER
educ = + B1 + B2 fatheduc + u;
educ = +10.24  +0.27fatheduc
(t) (37.0993)  (9.4255)
(se) (0 2759) (0.0286)
(fitness) R? = 0.1726;R* = 0.1706
F* — 88.84; p = 0.0000
—HrEwE I
log@ge) =+ 0.44 + 0.06educ. hat
(t) (0.9443)  (1.6081)
(se) (0.4671) (0.0368)

(fitness)  R? = 0.0060;R? = 0.0037

9.2 NEE TG 220



(W) : R4 G2t ]

KHARGAER T E T E BB HH ivreg(), T AFH e TEH L

Call: IET AN,

ivreg(formula = log(wage) ~ educ | fath
log(wage) = A1 + Az2educ|fatheduc + €;

Residuals:
Min 1Q Median 3Q Max
-3.0870 -0.3393 0.0525 0.4042 2.0677 *,9(]‘5]:
Coefficients: vf‘l/\“r“‘l'ﬁ ':‘lfFL”fél‘Elo]b‘]’g
Estimate Std. Error t value ° DRI S RN 2T 7
(Intercept) 0.44110 0.44610 0.989 xﬂﬁgg;plgl?
educ 0.05917 0.03514 1.684

- . FIE FHA R TR E AL

Signif. codes: 0O ' xx' 0.001 'xx' 0.01
LTR?

Residual standard error: 0.6894 on 426
Multiple R-Squared: 0.09344, Adjuste
Wald test: 2.835 on 1 and 426 DF, p-va

huhuaping@ %115 AL A EZ 54 11.2 A AT 3% T 6y 4E e 5



s liewsR - 8 3 &

EViews# 4 F T AT = 5695 I

Equation Estimation X
Spedification Opticns

Equation specification

Dependent variable followed by list of regressors including
and PDL terms, OR an explicit equation like Y=c{1)+c(2)"X.

log(wage) ¢ educ o

Instrument list

=E e

[ Include a constant

Estimation settings

Method | TSLS - Two-5tage Least Squares (TSNLS and ARMA) &S e

Sample:| 1 408

N

huhuaping



s liewsR - 8 3 &

EViews# 4 T T AT 25694

© =y

(=] Equation: EQ_IV  Workfile: MROZ:wage', | = || (=] ||ﬁ|

Yiew | Proc| Object | | Print | Mame | Freeze | | Estimate | Forecast | Stats | Resids

Dependent Variable: LOGWAGE)
Method: Two-5Stage Least Squares
Date: Time:

Sample: 1428

Included observations: 428
Instrument specification: FATHEDLUC
Constant added to instrument list

Variable Coefficient Std. Errar t-Statistic Prob.

C 0.441103 0.446102 0.988795 0.3233

EDUC 0.059173 0.035142 1.683850 0.0829
R-squared 0.093438 Mean dependentvar 1.190173
Adjusted R-squared 0.091310 35.0. dependentvar 0723198
S5.E. of regression 0.689380 Sum squared resid 202 4601
F-statistic 2.835351 Durbin-Watson stat 1.968194
Prob({F-statistic) 0.092943 Second-Stage S5R 221.89799
J-statistic 1.51E-41 Instrument rank 2

112 AL TS E T a5t E A 26/75
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SF % U EAER D KA AT A

log(wage) = B1 + Baeduc + Airexper + u;
Yii = B1 + BoYo + M1y +
E(u;) = 0; cov(Ya;,u;) # 0;
cov(Zy;,ui) = 0;  cov(Ya, Z1;) =0

e WAZE (endogenous variable) : A5 Vikir, #lde, HE® (LTKF) Yl
AREANETE; AT —TBEE (KFFH) YuRkMNEIZAALEZRNLEY
—— PP A E REAAAL T RIR u A K

o b T F (exogenous variable) : AF5 Z; %%k, #lief —Aa%E (ZELH)
Z1i WK A € R A 89— BP g SR A ALTF IR w AR %o

11.3 2 L&A IVAE T

huhuaping@ % 11F AL AT EF



Z)

log(wage) = B + Breduc + Aexper + u;
Y1, = B1 + BoYoi + A2y + u;

e RENELTE Y, RE—NEBTETE Zy, WITHETHR F4E:

Yo, = mo + w121 + ma oy + v;
E(v;) =0;  cov(Ya, Z1;) = 0;
cov(Zy;,v;) = 0;  cov(Zy;,v;) =0

o AR HAE (reductive equation) : ZH—ARNERTEN AL TENT T FTA,
o WA Zy; Zoy AN E T SHAIAETE, FTULHLCLRMARIR, LiXfptaEopgs
ST A A 34 IOLS 77 k3 2IBLUE. a8 X5 AR T LR T8 Yo, 5 Zy R &40
X, WAL : Hy:m=0; H;:m #0. EARTTLUR AT a9t 7 %,
*??E]“;Jl ’}%Q’ﬂ] ﬁ%%ﬁ%#ﬁgﬁ Zzz-’;J ’U,ﬂ]:E]jJ(? ﬁ%%ﬁ%#ﬁi’y’l le—”fJ ’U,ﬂ]:E]jJ(?

RIP|2: AL REAIE A 49 7] 29 F AL ?

huhuaping@ %115 AL A EZ 54 11.3 % L& )2 AZ A 491V 4= i+



log(wage) = B + Breduc + Aexper + u;
Y1, = B1 + BoYoi + A2y + u;

U BOLSE Z: s E AALE T2,

Yo, = mo + w141 + 2 Zo; + vy < |my # 0]

Yo = mo + w121 + madoy;
M BROLS® )2 : AT {Astfr=)a,

Vi = o + a1 Z4; + BaY 9 + €;

huhuaping@ %115 AL A EZ 54 11.3 % L& )3 AE A 691V 4511



H @) R £

AAV G S22 AR S M A9 HH IR KB ST AT R

huhuaping@ %115 AL A EZ 54 11.3 % L= A GIVAE



¥

EAfF A K H QR IEe=(92)

wage educ exper fatheduc motheduc
3.3540 12 14 7 12
1.3889 12 5 7 7
4.5455 12 15 7 12
1.0965 12 6 7 7
4.5918 14 7 14 12
4.7421 12 33 7 14
8.3333 16 11 7 14
7.8431 12 35 3 3

Showing 1 to 8 of 428 entries Previous 1 2 3 4 5 54 Next

huhuaping@ %115 AL A EZ 54 11.3 % L= A GIVAE
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o RINA TNEE N experRIT AR E L & LA B HOTHE FH educhH
NEXE. BEMNELTOYRRRER”, HBHFRHAOLST &, HitHEXRA:

huhuaping@ % 115 A4 A % & FA

log(wage) = + B1 + Baeduc + Bsexper + BiI(exper?) + u;

—

log(wage) = — 0.52 + 0.11educ + 0.04exper — 0.00I(exper?)
(t) (—2.6282) (7.5983)  (3.1549)  (—2.0628)

(se) (0.1986)  (0.0141)  (0.0132)  (0.0004)
(fitness)  R? = 0.1568;R> = 0.1509

F* = 26.29; p = 0.0000

11.3 2 L&A IVAE T



: Elieus iR 4~

T & 4 H EViews#: 4 > A7k 2 -

I s

[=] Equation: EQ_OLS Workfile: MROZ:wage2\, =||-= |ﬁ|

View | Proc | Object Estimate | Forecast | Stats | Resids

Print | Mame | Freeze

Dependent Yariable: LOGWAGE)
Method: Least Squares

Date: Time:
Sample: 1423
Included observations: 428
Variable Coefficient Std. Errar t-Statistic FPrak.
C -0.522041 0198632 -Z.628179 0.00849
ECUC 0.107430 0.014146 T.598332 0.0000
EXPER 0.041567 0.013175 3.154806 0.0017
EXPER"Z -0.000811 0.000393 -2062334 0.0397
R-squared 0.156820 Mean dependentvar 1.190173
Adjusted R-squared 01560854 S.D. dependentwvar 0723198
S.E. of regression 0.666420 Akaike info criterion 2.035509
Sum squared resid 188.3051 Schwarz criterion 2073445
Log likelihood -431.5980 Hannan-Quinn criter. 2060492
F-statistic 2628615 Durbin-\Watson stat 1.960988
Frob(F-statistic) 0.000000

D) %11 AR T2 FA

11.3 2 L&A IVAE T




%6IS ) : % —Fr &

BIZXFXTEE FHK fatheduckBF THE FH motheduckH £ LIE I HLET
F¥eductERAITALEE,
R A LAET S XG4 T4 H FT42:

educ = + m + meexper + wserper® + my fatheduc + msmotheduc + v;

SHA L2 AAER T H —MAROLSE 2, FHE R A

educ = +9.10 + 0.05ezxper — 0.00I(exper?) + 0.19 fatheduc + 0.16motheduc
(t)  (21.3396) (1.1236)  (—0.8386) (5.6152) (4.3906)
(se)  (0.4266)  (0.0403)  (0.0012) (0.0338) (0.0359)

(fitness) R? = 0.2115;R? = 0.2040
F* = 28.36; p = 0.0000

huhuaping@ %115 AL A EZ 54 11.3 % L& )2 AZ A 491V 4= i+




?SIS)%:-F%‘&

7B AT % — W B w0212 5] 49 educ A BB R A AT & exper, AT VA 4o
T &y F B )3 Al

—

log(wage) = a1 + azexper; + ozgea:per? + Breduc; + €;

K RAOLS 77 ikt VA LA 441, 133 T 4

logmge) =+ 0.05 + 0.06educ. hat + 0.04exper — 0.00I (exper?)
(t) (0.1146)  (1.8626) (3.1361)  (—2.1344)

(se) (0.4198)  (0.0330) (0.0141)  (0.0004)
(fitness)  R? = 0.0498;R? = 0.0431

F* =7.40; p=0.0001

huhuaping@ %115 AL A EZ 54 11.3 % L& )2 AZ A 491V 4= i+

36/75



BEFZE ) : Eleus TR

EViews#: #4469 ELAKX & 4 .

Equation Estimation

X
Specification Dph'onse
Equation Estimation

— Coefficient covariance matrix ARMA

pecification : ) o
Options Ordinary [ G o Starting coefficient values:

Equation specification OLS/TSLS
Dependent variable followed by list ¢

and PDL terms, OR an explicit equati

Backcast MA terms
d.f. Adjustment
log(wage) © educ exper exper®2 o

Iteration control

Weights Max lterations: | 500
Type: ETE ~ Corvergernce: | 0.0001
Instrument list Weight Display setti
i isplay settings

exper exper”2 fatheduc mothedu

Scaling: |EViews default

Derivatives
Select method to
e Include a constant Caefficient name Aceuracy
Speed
‘ c

Estimation settings Use numeric only
Method |TSLS - Two-Stage Least Squares

Sample:| 1 425 g

huhuapir F11E AL TR

11.3 2 L& a3 AR IV S



(B

©) AR £ ) : Elieustt &

A 1934 D&
EsT pgr WV

EViews#: 469 125 £ .

o

[=] Equation: EQ_25LS Workfile: MROZ:wage2\, | == ”ﬁ

[ViewIPrﬂcIDbjectl [PrinthameIFreezel [Estimate[Fnrecastlﬂtatslﬂesids]

Dependent Variable: LOGWAGE)

Method: Two-3tage Least Squares

Date: . Time:

Sample: 1428

Included observations: 428

Instrument specification: EXPER EXPER"Z FATHEDLIC MOTHEDLC
Constant added to instrument list

“ariable Coefficient Std. Error t-Statistic Prob.
> 0.048100 0.400328 0.120152 0.9044
EDUC 0.061397 0.031437 1.953024 0.0515

EXPER 0.044170 0.013432 3288329 0.0011
EXPER"2 -0.0008949 0.000402  -2.237993 0.0257
R-squared 0135708 Mean dependentvar 1190173
Adjusted R-squared 0129583 S.D. dependentwvar 07231883
S.E. ofregression 0674712 Sum squared resid 193.0:200
F-statistic 8.140709 Dwrbin-Watson stat 1.8945659
Frob(F-statistic) 0000028 Second-Stage SSR 212 2096
J-statistic 0.374538 Instrument rank 5

Prob(J-statistic) 0.540541

huhuaping@ %115 AL A EZ 54 11.3 % L& )2 AZ A 491V 4= i+ 38/75



AEHRE ) ¢ EViens SR

EViews#: 1% & :

Equation Estimation

Specification Optiens e

Equation Estimation

Coefficient covariance matrix ARMA
Spedfication  Options Eirnry » Starting coefficient values:
Equation specification Ordinary OLS/TSLS
Dependent variable followed by list ¢ White 6
and PDL terms, OR an explicit equati AC (Newey-West) k ol e
log(wage) ¢ educ exper exper®2 o .
lteration control
Weights Max [terations: | 300
Type: None s Convergence: | 0.0001
. Weight . .
] Display sett
Instrument list - Isplay settings
exper exper™2 fatheduc mothedu Scaling: |EViews default
Derivatives

Select methed to

Coefficient name Accuracy

o ] Include a constant Speed
‘ c

. . Use numeric only
Estimation settings

Method | TSLS - Two-Stage Least Squares

9_

Sample:| 1 425

11.3 2 L& a3 AR IV S

huhuapir F11E AL TR



huhuapin

EViews#: 5 4745 % -

D) %11 AR T2 FA

VAT IE ) ElieustE 3

o

[=] Equation: EQ_25LS ADJ Workfile: MROZ:wage2),

=

View |Proc| Object| | Print | Mame | Freeze

Estimate | Forecast | Stats | Besids

Dependent Variable: LOGWAGE)
Method: Two-Stage Least Squares
Date: Time:

Sample: 1428

Included observations: 428

White heteroskedasticity-consistent standard errors & covariance
Instrument specification: EXPER EXPER"2 FATHEDLUC MOTHEDUC

Constant added to instrument list

Variable Coefficient =td. Error t-Statistic FProb.

C 0.048100 0429798 0111814 0.9109

EDUC 0.061397 0.033338 1.841609 00662

EXPER 0044170 0.015546 2841202 0.0047
EXPER"2 -0.00083949 0.000430  -2.080220 0.0372
R-squared 0135708 WMean dependentwvar 1.190173
Adjusted R-squared 0129593 3.0. dependentwvar 0723198
S.E. of regression 0674712 3Sum squared resid 193.0200
F-statistic 8.140709 Durbin-Watson stat 1.945659
FProb(F-statistic) 0.000028 Second-Stage 3SR 212.2096
J-statistic 0374538 Instrument rank a]

Prob(J-statistic) 0.540541

11.3 2 L&A IVAE T
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VERSRAY B ¥ -

1. 50LST®EAARE, B-FIVEISSREFFR_ET A K TSST. B AIVAEIT F &9 R2 ] 4% A
Ro REREIVEITY RPUSEAMFL2FLR, 2ELRZRA A,

2.5 8% X, 5EMMTHA vl ke, BEZ Y897 £ 5 & Avar(X;) + var(v;),
WHE AR RZAAAENMBE, t—F, TAETSHET RRURERA TEHRAS L
AFAR LR

3. 1R EBARAANTHFH R K R, MK EAEAOLS, X RXAITAT X (V)
MERE RRUBIRZALEEGTE T,

4. AHBE &R D=F %k (2SLS) RGLSHkt9—#F, v FEA AL (AT
) o REZITIE2SLSIEE 4 B3t AR T ZLEF O E— F4FHE (White 7 k)
HFHACH E (Neway-West 7 &) o

114 TR T Bk — it it
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T a1

Y =51+ o X; +uy
Yi =1 + oz +v;

s =& (OLS) 4+ T

O,

.
Balors = Ba + corr(u;, X;) - ox

TETwXx (IV) &1 T:

corr(Zi,v;) Oy,
CO’I"'T‘(Zz', Xz) X,

~ plim

o WX corr(Z;, X;) = 0.2, EAEFIVILOLSEA L )N ay#7ithmix, corr(Z;,v;)
o2 0T corr( X, u;)891/5.

huhuaping@ %115 AL A EZ 54 114 TBA T 5 &keg—2idit
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IET¥ (instrument variable) E &4 TFHBANEM

Cov(Zi,u;) =0 (instrumental exogeneity)
Cov(Z;i, X;) # 0 (instrumental relevance)

EMAERLRFE ANZH: AT EX,ARGEANLZRENG?

B A u e LEANIFE], PTAS —AFHOERRELERZREE.

huhuaping@ %115 AL A EZ 54 11.5 BT 6N AEET (ZI241)



2% 4e T 8 “Yix B Y2 AR R

Yii = B1 + BoYaoi + M1Z1i + A2 Zoi + u; (stucture eq.)

e RAINGEMALETE Yy 2NMERE Z14; 2950
e BRLLZRINTEE Yy, ANERILATE 73 Zuyo

AT AA A BRHERI=F*E (OSLS) 7 Es3tiTiE1t:

Yo, = mo + w1241 + oo + w3l + wala; + v; ( 1st eq. / reduce eq. )
Yii = a1 + aaYy +v1 21 + 72 Z0; + € (2steq.)

huhuaping@ %11 A4 A X2 A 11.5 BTN EAELE (FIF2AEE) 46 /75



. %$4\)‘ ag)'

£ A% (Hausman Test) #945 A% A&

e WmRHEMALTEE Vo, 5N T A u; AKX A ALARZRFFSCLRMAREX, 7T
VAB 4E4E FIOLSAE #. % L& FIOLSA& it 4=1¢ M 2SLSAE+ 4 £ & % 2 — & %
(why? ) &

e WwRXBAMALTE Yy HMMTHA uABK. A A4E FOLSHE 1144 A 2SLSAE 4
K% AR 2H6 (why? )

e WwRAEEF, WRAWAYyuLlRAREN (XF Z,; (kel,2,3,)mBEKHFIERN)
mE, B ETVGER Z; (k€1,2,3,4)5 u, A AN AEABEH/R v 5w, X,
A Bp

% cov(u;,v;) =0, M cov(Z;,u;)) =0 (kel,2,3,4).

huhuaping@ %11 A4 A X2 A SBBETEFHAERAEE (ZHFZER)




P AT AR A

A TIEFE LA &, £ E (Hausman) M E L TR EA | F48
Hy:0=0;H;:9+# 0o

u; = 0v; + € — [cov(vi,ei) = 0; E(g;) = 0]

Yii = b1 + BoYoi + M1 Zui + AaZogi + 0v; + €
 |vi = Yo; — mo — m1Z1; — malo; + m3Z3i — M4y = Yo — E(Ya;)]

B A v, R MNAFE], KErEAERNGLHEARGIKE 0;, REAHETI0To9RA
L &AW

Y1, = B1 4 BoYoi + A1 Z1; + AoZo; + 00; + €

— ['ﬁz =Yy, — g — W1 L1 — Tolo; + T3ds; — TyZy; = Yo — Yzz}

huhuaping@ %11 A4 A X2 A 11.5 BTN EAELE (FIF2AEE)



YHRL: HHINERE (Zy,2y) ; BMALETE (V) AXITEAEE (

Z3i; Zai)
Yii = B1 + B2Yoi + A1 Z1i + A2 Zai + (stucture eq.)
Yo, = mo + m1 241 + mo o + w3l + walai + v; ( 1st eq. / reduce eq. )
Yii= a1 + aY +741 + 2l + € (2steq.)

TBE2: K AOLSH kit AR FA2 51355 £ 0;:

V; = Yo, — g — W1 Z1; — Mo Zo; + T3 Z3; — Tala; = Yo; — Yo

huhuaping@ %115 AL A EZ 54 11.5 BTN ERLRE (ZIF2AE) 49 /75



T H&3: K AOLSH k=it A S HB F4L:
Yii = B1 4 B2Yoi + M1 Z1i + AaZai + 0U; + €
FHA: Ol P IFE A AR R0
BRI Hy:0=0;H,:#0, ELZERFKFa, HEMSIREFTA
by oSt iTtR IR (F RS iTR AT EFE)
o WmEthhlb BF, NIBLRMBIX Hy, 29 Yo R WAL,
o WwEtHIEFEREE, WARIELRBIX Hy, 29 Yy 2946,

huhuaping@ %11 A4 A X2 A SBBETEFHAERAEE (ZHFZER)



H @) R £

AAV G S22 AR S M A9 HH IR KB ST AT R
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XegAtiHl

o RINA T2 exper THAIN AT, AAHCIBL B THT FH educh £
MALETE, wRRINCEDNTEATESHAEFTEF FHK motheducks 3 F
THEH FH fatheduc:

log(wage;) = B + Boeduc; + Aiexper; + )\zear;per,? + u; (stucture eq.)
educ; = my + mexper; + wzea:perf
+ mymotheduc; + w4 fatheduc; + v; ( 1st eq. / reduce eq. )

A

log(wage;) = a1 + azeduc; + y1exper; + y.exper: + €; (2st eq. )

huhuaping@ %11 N4 A L= 11.5 BTN EHER (R 24%)



R

REOLSH &t L8 FAEHF K Z 0

i
V; = Yo — Mg — W1 41y — Moloj + M3hs; — Taly; = Yo — Yo,

SEVA LR FAEFITOLSH )3, {4 RN

educ = +9.10 + 0.05ezxper — 0.00I (exper?) + 0.19 fatheduc + 0.16motheduc
(t)  (21.3396) (1.1236)  (—0.8386) (5.6152) (4.3906)
(se) (0.4266) (0.0403) (0.0012) (0.0338) (0.0359)

(fitness) R? = 0.2115;R? = 0.2040
F* = 28.36; p = 0.0000

huhuaping@ %11 N4 A T =R 11.5 BTN EHER (R 24%)




EAfF AR ORT D RKIE-(12)
wage educ fatheduc motheduc exper educ.hat vi.hat
3.3540 12 7 12 14 12.7560 -0.7560
1.3889 12 7 7 5 11.7336 0.2664
4.5455 12 7 12 15 12.7720 -0.7720
1.0965 12 7 7 6 11.7677 0.2323
4.5918 14 14 12 7 13.9146 0.0854
4.7421 12 7 14 33 13.0294 -1.0294
8.3333 16 7 14 11 13.0112 2.9888
7.8431 12 3 3 35 10.4908 1.5092
Showing 1 to 8 of 428 entries 4 Next

huhuaping@ %11 N4 A T =R
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i & o 1o ¥ A

A TR educ; 2 EARNERTE, MEWTEHMZIALEBER.

log(wage;) = By + Boeduc; + Aiexper; + )\ge:cper? + 60; + €;

Sl L &M R AR FARETOLSE )2, HitsERA:

log@ge) =+ 0.0 + 0.06educ + 0.04exper — 0.001(exper?®) + 0.06vi. hat
(t) (0.1219) (1.9815)  (3.3363) (—2.2706) (1.6711)
(se) (0.3946) (0.0310)  (0.0132) (0.0004) (0.0348)

(fitness)  R? = 0.1624;R> = 0.1544
F* = 20.50; p = 0.0000

huhuaping@ %11 A4 A X2 A 11.5 BTN EAELE (FIF2AEE)



B s

T B v; (LBPvi.hat) AT AR O R AItFF ALt =1E AN 1.6711,

o BUEREHEKT 0 =005, BETHt_om(n— k) = togrs(428 — 5) = 1.9656. i
t* <ty_qp(n —k), REEABLRBEIX Hy, INABEEFE) educ I 4289,

o FHRELEAF a=01, BUEThrt,opn(n—k) = toes(428 — 5) = 1.6485. [
t* >ty _g0(n — k), WABLRMBIRL Hy, BXEHMR H, AARE T educR AL
A

o MRbnfTHAF VA LMY LEE?
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huhuaping

11 RA AT = FRA

1ENews L 1E(

Worlkfile: MROZ - (d:\github‘\course-econometrics\eviews\mroz.wfl) EI@

[VimIPmc[Dbject] [Sa\rel SnapshntIFreezeIDetailsﬂ'-] [ShanFetchIStcure[Delete[GeanSample]

Range: 1428 — 428 obs
Sample: 1428 — 428 obs

Cildee: &

Bl

educ
eq_2sls
eq_2sls_adj
eq_2sls_ols1
eq_ols

exper
fatheduc

motheduc

resid
vi_hat [%
wage [%

RIBIRISIRIS] o] ] ] ] S

4 }'-, wage ) wage2 /| New

(=] Equation: EQ_25LS OLS1 Workfile: MROZ:wage2\ [ = || & |[f5]

[Uiew[PrncIDbjectl [Printl NamelFreezel [EstimateIForecastIStats[Residsl

Dependent Variable: EDUC
Method: Least Squares e

Date: Time:
Sample: 1428
Included observations: 428
Variable Coefficient Std. Error t-Statistic Prob.
C 9.102640 0.426561 21.33958 0.0000
EXPER 0.045225 0.040251 1.123593 0.2618
EXPER"2 -0.001008 0.001203  -D.B3B572 0.4022
FATHEDUC 0.189548 0.033756 5.6158173 0.0000
MOTHEDUC 0.157597 0.035894 4 390609 0.0000
R-squared P 65888
Aujuqsten R-square (&) Group: UNTIT E=E Ch 285376
S.E. of regression [Uiew[ProcIDbjectl rinthameIFreeze Defau |274378
Sum squared resid VI_HAT | RESID 321797
Log likelihood 1 0756017 -0.756017 . (293106
Prob(F-statistic) 3 0771979 -0.771979
4 0.232317 0.232317 I
3 0.085385 0.085385
G -1.029376 -1.029376
7 2988783 2888783
8 1509170 1509170
g -0.036832 -0.036832
10 -0.037383 -0.037383 w
11 < »




1-EMNews & 12

Waorkfile: MROZ - (d:\github\course-econometrics\eviews\mroz.wf1) E\

[Viewl Proc] Dbjectl [Save] Snapshot] Freeze[ DE'tE”S-l-,."—l [Show] Fetch I Store] Delete[ GeanSample]

Range: 1423 — 428 obs Filter: *
Sample: 1428 — 428 obs Order. Mame
B c o Estimat
A educ Equation Estimation >
=] eq_2sls o
=] eq_2sls_adj Spedfication  Qptions
=] eq_2sls_ols1
% :::Egusman_test %e Equation specification
A exper Dependent variable followed by list of regressors including
an terms, an explicit equation like ¥Y=c(1)+c -
8 fatheduc d PDL OR plicit equation like Y=c(1)+c(2)*X
£A motheduc
% ::Sl'llgt logiwage) ¢ educ exper exper”2 o
KA wage
(=] Equation: EQ_HAUSMAN_TEST Workfile: MROZ:wag... | = || B |[z3]
[ViewIProcIDbject] [PrintINameIFreezel [Estimate]Forecast[Stats[Residsl
Dependent Variable: LOGWAGE)
Method: Least Squares
Date: Time: e
< ,‘{ Sample: 1428
Included observations: 428 )
Variable Coefficient Std. Error t-Statistic Prob. V\r\g
c 0.048100 0.394575 0.121904 0.9030
EDUC 0.061397 0.030985 1.981499 0.0482
EXPER 0.044170 0.0132389 3.336272 0.0009
EXPER"2 -0.0002899 0.000396  -2.270623 0.0237
VI_HAT 0.058167 0.034807 1.671105 0.0954
R-zquared 0.162350 Mean dependentvar 1.190173 2
Adjusted R-squared 0154428 5.D. dependentvar 0.723198
S.E. ofregression 0.665016 Akaike info criterion 2033602 Bl
Sum squared resid 187.0701 Schwarz criterion 2.081022
Log likelihood -430.1908 Hannan-Quinn criter. 2052330
F-statistic 20.49611 Durbin-Watson stat 1.931343
Prob{F-statistic) 0.000000

huhuapit : J .5 fiE 58/75



#1EViews 4t §-

" a1

(=] Equation: EQ HAUSMAN TEST Workfile: MR{]I:mag...l = || (=] ||ﬁ|

Estimate | Forecast | Stats | Resids

View | Proc| Object| | Print | Mame | Freeze

Dependent Variable: LOG(WAGE)

huhuaping@ % 115 A4 A % & FA

Method: Least Squares

Date: Time:
Sample: 1428
Included observations: 428
Yariable Coefficient Std. Errar t-Statistic Frob.
C 0.048100 0.394575 0.121904 0.9020
EDUC 0.061397 0.030835 1.931499 0.0482
EXPER 0.044170 0.013239 3336272 0.0009
EXPER"Z -0.000899 0000396  -2.270623 0.0237
VI_HAT 0.058167 0.034807 1.671105 0.0954
F-squared 0162350 Mean dependent var 1.190173
Adjusted R-squared 0.154429 35.0. dependentvar 0723198
S.E. of regression 0.665016 Akaike info criterion 2033602
Sum squared resid 187.0701  Schwarz criterion 2081022
Log likelihood -430.1908 Hannan-Ciuinn criter. 2082330
F-statistic 2049611 Durbin-Watson stat 1.931343
Prob(F-statistic) 0.000000

115 BETEH AN ERLTE (R T
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IET¥ (instrument variable) E &4 TFHBANEM

Cov(Zi,u;) =0 (instrumental exogeneity)
Cov(Z;i, X;) # 0 (instrumental relevance)

HBMNAERERF—ANFMH: TELTE ZREAWAIERN?

o AR u NARRILBENNFE, PAFH—ANFHNREREESZRILE,
o WwRAA—NIELE, FIHFHELETREEE. (HHFA7)

huhuaping@ %115 AL A EZ 54 11.6 TAEZ 695 A AT 61/75



g %4‘@%

F )& T AR ARACNIERE (Zy,2y) 3 ARMALEETE (V) A
HINTREERE (Z3;24) o FRWTH—MpiRRA (ZH87)

Yii = 81+ B2Yoi + A1 Z1i + AoZo; + (stucture eq.)
o (WA TATE Z3 i 692SLSH 7 A
Yo, = wo + w121 + 7o o + w323 + V; ( 1st eq. / reduce eq. )
Yii=ad1 + 0'425’}% + 141 + Y942 + €; (2st eq. )
o AAIH TETE % 7,0 692SLSH 474

Yo, = 7o + w1 21 + Tolo; + T4y + V; ( 1st eq. / reduce eq. )
Yii = & + &Y + Y1211 + V9 Zoi + & (2st eq. )

huhuaping@ %115 AL A EZ 54 11.6 TEA TS 65h A AR



o R BTAM Zyy (ke€1,2,3,4)4 R4, mEEMALETE (V) AR E5TE
Zsiy Z4i 350 HA K o

AR A2 PIR2SLSAE 113 2] 69 oo ot AR R EAE a0 — B AEH £

Ai: BMNTURETERIAMMETZNE (& — ) AR Zyhe Zy R GHRSAE
9 8 2 FAVRIE K 5 2T — AR A AANARAI AL ?

Kim: BIXAMNEBFITETE ( 2y, Zy) WZHERZMEN, WwE—ANATRRIEL,
A D —NMEELRZI AR,

huhuaping@ %115 AL A EZ 54 11.6 TAEZ 695 A AT 63/75




THL: AANBREETEMFTARE (EHA2NTETE) , RIF2SLSHRK £ u;:

Yii = B1+ BoYoi + M1 Z1i + X222 + u; (stucture eq.)
Yoi = mo + w141 + weloi + w3 d3i + mwalai + v; ( 1st eq. / reduce eq. )
Yii= o1 + Yo +7141; + v24o + € (2steq. )

T2 MBI ABLEER, FRE GNITASATE# T2, FREFHE
Z ¥ R?,

Uy = Ao + A1271; + MoZoi + A3Zsi + a2y + €4

huhuaping@ %11 A4 A X2 A 11.6 TEZ S AR 64 /175



&3 MEFFG%HE, BRERBIX (Hy 2T LT SHAIAN) /5B R
X (H 3T BT EREAER) |, #Hd P A5 3B L8,

x* = nR? ~ x*(q) g = (Miy — Neno)]

o TR MIBEEA q= (Niv — Nenw), T nptE TEEEWANL (LFP
(mothedu;, fatheduc;)) , mNeny BN EZT BTGNS (LB edu;) —— (REFFELEME
Ay H T & log(wage;)) o

o WwRFHGAEMERTFERM, LI XY > X7 (q), NELRREX H), BUEER
K H, AZVI5TETZRRILEN,

o R FHGAFMNTFERM, LI XY <X (¢, MEXRMBEL Hy, 2VLHL
AT wRIAEH,

huhuaping@ %11 A4 A X2 A 11.6 TEZ S AR
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BAVAE 4L 3F L AE St a9 H IR L AT I A WAL A 5 AT R

66/75
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XegAtiHl

o RINH TAE2 0 exper R AHIET E, AN CIBLHGTHE FH educh £
MALETE, wRRINCEDNTEATESHAEFTEF FHK motheducks 3 F
THEH FH fatheduc:

log(wage;) = B + Boeduc; + Aiexper; + )\zear;per,? + u; (stucture eq.)

2

educ; = my + mexper; + T2eTper;

+ mymotheduc; + w4 fatheduc; + v; ( 1st eq. / reduce eq. )
log(wage;) = a1 + aseduc; + Yiezper; + yzexper? (2st eq. )

huhuaping@ %115 AL A EZ 54 11.6 TAEZ 695 A AT 67/75



=K £ &t (2US)
K R2SLSF ik A&t af R M HFAEFF B R £ 4, REGERFTERA:

Call:
ivreg(formula = log(wage) ~ educ + exper + I(exper”2) | exper +
I(exper”2) + fatheduc + motheduc, data = mroz)

Residuals:
Min 1Q Median 3Q Max
-3.0986 -0.3196 0.0551 0.3689 2.3493

Coefficients:

Estimate Std. Error t value Pr(>|t]|)
(Intercept) ©0.0481003 0.4003281 0.120 0.90442
educ 0.0613966 0.0314367 1.953 0.05147
exper 0.0441704 0.0134325 3.288 0.00109 *x*x
I(exper“2) -0.0008990 0.0004017 -2.238 0.02574 *

Signif. codes: 0O '*xx' 0.001 '**x' 0.01 '¥' 0.05 '.' 0.1 ' ' 1

Residual standard error: 0.6747 on 424 degrees of freedom

LV [ R SR B N Ca..~.-o~4d. n 1=z A2, o N T | N 1T AN -r

huhuaping@ % 11%F R4 8 T F A 11.6 TETFaIN AL




B AR T QR EIEw=(928)
wage educ fatheduc motheduc exper educ.hat vi.hat ui.hat
3.3540 12 7 12 14 12.7560 -0.7560  -0.0169
1.3889 12 7 7 5 11.7336 0.2664  -0.6547
4.5455 12 7 12 15 12.7720 -0.7720  0.2690
1.0965 12 7 7 6 11.7677 0.2323  -0.9254
4.5918 14 14 12 7 13.9146 0.0854  0.3515
4.7421 12 7 14 33 13.0294 -1.0294  0.2930
8.3333 16 7 14 11 13.0112 2.9888  0.7127
7.8431 12 3 3 35 10.4908 1.5092  0.8300
Showing 1 to 8 of 428 entries Previous 54 Next

huhuaping@ %11 N4 A T =R
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W5k E u AN AT RIS, FRFAE R R2,

U; = Ao + \exper; + Azewpe'r? + Agmontheduc; + Ay fatheduc; + €;

ui. hat = + 0.01 — 0.00exzper  + 0.00I(exper?)
(t) (0.0776) (—0.0014) (0.0018)
(se)  (0.1413) (0.0133) (0.0004)
(cont.) — 0.01lmotheduc + 0.01 fatheduc
(t) (—0.5558) (0.5173)
(se) (0.0119) (0.0112)
(fitness) R? = 0.0009;  R? = —0.0086
F* = 0.09; p = 0.9845

huhuaping@ %115 AL A EZ 54 11.6 TEA TS 65h A AR




c X o R N

o FMEIX (Hy: 23 TEATEAHANEN) /EFMBX (H Sl AT ERA5%4E
ay) .

e MEFHHEFFLRITE. BH AN, FIZFHK R?>=0.0009, *TATHFRHFAFTS
%it 2 H x2 =nR2 =0.3781,

o EXT oM. BHAFAEFFTOFOAEEA: g= (N — Neno) = 1, £ nyy =2
(ZETEEAANE, B (mothedu;, fatheduc;)o Men, =1 (RETEOGAE, WWHP
edu;) o HEHREBELFKFa=005, EFFT5HETH x] _(9) = Xiq:(1) =3.8415,

o BEBIEARER. BA XY <X (q), FEIELREL Hy, ANEA PHIALT
= (motheduc;, fatheduc;) # A~ 5t £ 8

huhuaping@ %115 AL A EZ 54 11.6 TEA TS 65h A AR
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%11 HA AT FA

Worlkfile: MROZ - (d\github\course-econometrics\eviews\mroz.wf1) E'@

[VimlProc[Dbject] [Save[inapshotlFreeze[Details+.f-] [Shnw[FetchlStoreIDeletel Genr[Sample]

A 1o EViens 1 1k

Range: 1428 — 428 obs

Sample: 1428 — 428 0bs | (=] Equation: EQ_25LS Workfile: MROZzwage2\ = EcR
[B] ¢ [View[ProcIDbject] [Print[NameIFreeze] [EstimateIForecastlStats[Resids]
% zgfgsls Dependent Variable: LOGIWAGE)
[=] eq_2sls_adj % Method: Two-3tage Least Squares e
[=] eq_2sls_ols1 Data: Time:
[=] eq_hausman_test Sample: 1428
[=] eq_ols Included observations: 428
kA exper Instrument specification: EXPER EXPER"2 FATHEDUC WMOTHEDUC
bA fatheduc Constant added to instrument list
kA motheduc
BA resid Variable Coefficient  Std.Error  +-Statistc  Prob.
kA ui_hat
% i—agaet C 0.0458100 0.400328 0120152 0.9044
EDUC 0.061397 0.031437 1.953024 0.0515
EXPER 0.044170 0.013432 3.288329 0.0011
EXPER"Z -0.000899 0.000402  -2.237993 0.0257
0135708 Mean dependentvar 1.190173
[E] Group: UNTITL Lo G S | 420503 5. dependentvar 0.723198
| View| Proc| Object | | P e|Freeze| Defa. | (0674712 Sum squared resid 193.0200
UI_HAT| RESID 8.140708 Durbin-Watson stat 1.9456549
{’E 1 0016804 0.016894 ~ 0.000028 Second-Stage S5R 212 2096
T 5 | _0p54725 0 5547325 0.374538 Instrument rank 5
0.540541
3 0.268990 0.268990
4 -0.925396 -0.925396
5 0351478 0.351476
] 0292975 0.292975
i 0712714 0712714
8 0.830048 0.830048
g9 -0.572806 -0.572806
10 0.228907 0.228907 v
11 < »




Workfile: MROZ - (d:\github\course-econometrics\eviews\mroz.wf1) EI

Range: 1428 — 4280DS | Equation Estimation
Sample: 1428 — 428 obs

[B] c Spedification Options
educ

eq_2sls
eq_2sls_adj

Equation specification

eq_hausman_test

[View] Proc] Dbjectl [Save] Snapshotl Freeze] Details+,.f-] [ShowIFetchIStorel Delete] Genr] Sample

i

eq_2sls_ols1 Dependent variable followed by list of regressors including
eq_exo_test and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

1 EVieus 1 15 2

exper
fatheduc
motheduc
resid
ui_hat
vi_hat

1 wage

RIRIRISI) ) o] o o ) ) ]

eq_ols WIEET ¢ exper exper'2 motheduc fatheduc o

(=] Equation: EQ_EXO_TEST [:"gorkﬁle: MROZ:wage2y,

[= ] 5 s

[ViewIProcIDbject] [Printhame Freezel [Estimate]ForecastIStatsIResidsl

Dependent Variable: UI_HAT
Method: Least Squares

PN Date: ,.aman Time:ql
Sample: 1428

Included observations: 428

&7

1% HAEA T

Variable Coefficient Std. Error t-Statistic Prob.

cC 0.010964 0.141257 0.077618 0.9382

EXPER -1.83E-05 0.013329 -0.001376 0.9989
EXPER"2 T.34E-07 0.000398 0.001842 0.9985
MOTHEDUC -0.006607 0.011886  -0.555804 0.5786
FATHEDUC 0.005782 0.011179 0517263 0.6052
R-zquared 0.000883 Mean dependentvar 2 06E-16
Adjusted R-squared -0.008565 5.D. dependentvar 0.672337
S.E. of regression 0.675210 Akaike info criterion 2.064029
Sum squared resid 192.8495 Schwarz criterion 2111448
Log likelihood -436.7021 Hannan-Quinn criter. 2082757
F-statistic 0.093496 Durbin-Watson stat 1.946859

Prob(F-statistic) 0.984495
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(=] Equation: EQ_EXO TEST [:\‘gﬂrkﬁle: MROZ::wage2), | = || [=] ||ﬁ|

View | Proc| Object| | Print | Mame | Freeze | | Estimate | Forecast | Stats | Resids

Dependent Variable: Ul_HAT
Method: Least Squares

Date: Time:
Sample: 1428
Included observations: 428
Yariable Coefficient Std. Errar t-Statistic Frob.
C 0.010964 0141257 0.077618 0.9382
EXPER -1.83E-05 0013329 -0.001376 0.9989
EXPER"Z 7. 34E-07 0.000398 0.001842 0.9985
MOTHEDUC -0.006607 0011886  -0.555804 0.5786
FATHEDUC 0.005782 0.011179 0.517263 0.6052
F-squared 0.000882 Mean dependentvar 2.06E-16
Adjusted R-squared -0.008565 S5.0. dependent var 0.672337
S.E. of regression 0675210 Akaike info criterion 2064029
Sum squared resid 192.8495 Schwarz criterion 2111448
Log likelihood -436.7021 Hannan-Cuinn criter. 2082757
F-statistic 0.093486 Durbin-Watson stat 1.946859
Prob(F-statistic) 0.934495
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THANKS FOR LISTENING




