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o Ak ulohu (alebo jej cast) posielate e-mailom, poslite ju na adresu bs.ulohy@gmail.com
so subjectom ekonometria - du8 - vase priezvisko

o Vypracovaniu ulohu posielajte ako samostatny text, nie ako komentdre k programu - ten
je len priloha.

o Ak odovzddvate ulohu (a), uvedte aj formuldciu a vysvetlenie modelu a priloZte pouZité
ddta. Na uznanie tejto ulohy musi byt model akceptovatelny ako model na projekt - t.j.
logickée zdovodnenie premennych v modeli a signifikantnd regresia.

1. (15 bodov) Vyberte si jednu z tloh (a), (b).

(a) Praca s datami z projektu. Ak méte model, v ktorom je viac vysvelujicich
premennych, spravte analyzu pritomnosti multikolinearity. Ak zistite, Ze multiko-
linearita sposobuje v modeli problém, napiSte, ¢o ste robili alebo ¢o planujete dalej
robit, aby ste tento model odstranili.

(b) Green!, example 6.19: Multicollinearity in the Longley data

The data in Table A6.4% were assembled by J.Longley (1967) for the purpose of
assessing the accuracy of least squares computations by computer programs. (These
data are still widely used for that purpose.) The Longley data are notorious for
severe multicollinearity. Note, for example, the last year of the data set. The last
observation does not appear to be unusual. But, the result in the table show the
dramatic effect of dropping this single observation from a regression of employment
on a constant and the other variables. The last coefficient rises by 600 percent and
the third rises by 800 percent.

Stiahnite si data a zopakujte odhady regresii z tabulky. Zratajte ¢islo podmiene-
nosti matice X7 X z regresie, korelacie medzi regresormi a koeficienty determinécie
z regresii vysvetlujucich regresory pomocou zvy$nych vysvetlujucich premennych.
Co hovoria tieto vysledky o pritomnosti multikolinearity v modeli?

'W.Greene: Econometric Analysis.
’http://pages.stern.nyu.edu/ wgreene/Text/econometricanalysis.htm, kliknite na Data Tables a zo-
berte ddta z tabulky Table F4.2: The Longley Data.



1947-1961  1947-1962
constant 1 459 415 1169 087

year -721.756 -576.464
GNP delfator  -181.123 -19.7681
GNP 0.0910678  0.0643940

Armed Forces -0.0749370 -0.0101453

Tabulka 1: Dependent Variable: Employment



