CVICENIA Z EKONOMETRIE 2005/2006
PiSOMKA 1 - UKAZKA

1. Priklad 1: /0,5 b. za kaZdi z otdzok (a)-(h), spolu 4 b.]

V tlohéach (f)-(h) pouzite vystup z regresie na obrazku 1.

Dependent Yariable: Y30
MWethod: Least Squares
Date: 040708 Time: 17:34
Sarmple: 1 60
Included obserations: B0
Ya0=C )0 2T 2+ 0 )%
Coefficient  Std. Error t-Statistic Prab.
Ci1) 1802775 2315451 6490205  D.0000
C& 2087276 3240400 0064414 D.82489
Ci3) 7 898642 2097406 -3250752 00020
Cid) -3.145895 0 3301401 05954108 03441
R-zguared 0941229  Mean dependent war -249.8229
Adjusted R-sguared 09358020  =5.0. dependent var 4186868
=.E. of regression 104.1846  Akaike info criterian 12.19455
Sum squared resid BO7847.8  Schwarz criterion 12.33417
Log likelihood -361.8364  F-statistic 2959494
Durbin-YWatson stat 2185507 Prob(F-statistic) 0.000000

Obr. 1: Regresia k prikladu 1.

Ako vypocitame odhad parametra § metédou najmensich Stvorcov?

(a)

(b) Ak4 je jeho kovarian¢énd matica?
) Ako odhadujeme ttto kovarianéni maticu?
)

poklad?

(e) Akt hypotézu testujeme pri testovani signifikancie parametra?

(f) Ktoré parametre su v regresii na obrazku 1 signifikantné na hladine

vyznamnosti 0,057

Aké je pravdepodobnostné rozdelenie odhadu, ak o vektore € predpo-
kladame, Ze ma normalne rozdelenie? Kde potrebujeme tento pred-

(g) Najdite 95% interval spolahlivosti pre parameter C(3)

(h) Testujte hypotézu C(3) = —75.

2. Priklad 2: [3b.]
7 dat z prikladu 1 odhadneme model

Y = Bo+ Bz + Box® +e.
Comu sa bude rovnat koeficient determinacie R2?

3. Priklad 3: [1 b. za kaZdd hodnotu, spolu 5 b.]
Doplitte vynechané hodnoty v regresii na obrazku 2.



Dependent Yariable: Y35

hethod: Least Squares

Date: 031806 Time: 16:11
Sample: 1101

Included abservations: 101

YAE= L0213 02+ C [

Coeficient  Std. Error  t-Statistic Prob.

C(1) 1312005 [ ] 9192915 0.0000
C2) 3868161 BB1281 [ 1 0.0000
C3) 12516358 -35.78785  0.0000
Cid) 0564929 0483231 -1.155320 02508
R-zguared 0.933710  Mean dependent var -249.5366
Adjusted R-squared [ S.0D. dependent var 365.7649
S.E. of regression 9561794 Akaike info criterion 11.99740
Sum sguared resid 8o6E50.8  Schwarz criterian 1210097
Log likelihood -601.8685  F-statistic
Durhin-Watson stat 2256735 Prob(F-statistic) 0.000000

Obr. 2: Priklad 2.

4. Priklad 4: /3 b.]
Odhadneme regresiu s vysvetlujiicou premennou Y10, ktorej vysledok je
na obrazku 3. Vytvorime vektor odhadnutych hodnét Y, ktory oznacime

YFITTED. Comu sa rovna vyberovy koeficient korelacie premennych
Y10 a YFITTED? Svoje tvrdenie dokazte.



Dependent “ariable: Y10

Method: Least Sguares

Date: 03418/06 Time: 16:03
Sample: 1101

Included observations: 101

YAO=C ) HO 240 (32 +C ()03

Coefiicient  Std. Error  t-Statistic Praob.

C) 1448358 1522934 9510310 0.0000

C) 28.00246 8703314 3216405 0.0018

C(3) -4 53206 1335532 3334405 0.0000

Crd) 0102766 0521756 01968961  0.8443
R-zquared 0.924280  Mean dependent var -233.6867
Adjusted R-squared 0921938 =.D. dependent var 3B5.1702
=.E. of regression 102.0270  Akaike info criterion 1212715
Sum squared resid 10097222, Schwarz criterion 1223072
Log likelihood -B058.4211  F-statistic 394 5779
Durbin-WWatson stat 2152210 ProbiF-statistic) 0.000000

Obr. 3: Regresia k prikladu 4.
&00
LI ‘E:&%‘o&
|:| | . :o&:} - -
L ‘fi s W
- &%: .
il e
E  -500- L
o ot
- i
-10004 s
-1500 , , ,
-15600 -1000 -500 o &00
10

Obr. 4: Skuto¢né (Y'10) a odhadnuté (Y FITTED) hodnoty z prikladu 4.



