CVICENIA Z EKONOMETRIE
LETNY SEMESTER 2008/2009

DoMAcaA ULoOHA 4
TERMIN ODOVZDANIA: 7.5.2009

e Odovzddvanie: osobne (najneskor vo Sturtok 7.5. na cvideni) alebo mailom na adresu
bs.ulohy@gmail.com (nagneskor vo sturtok 7.5. 0 24.00 hod.).

o Ulohy odovzdané po termine nebudi akceptované.

o Ulohu méZete riesit samostatne alebo v skupine max. troch ludi.

1. (10 bodov) Zovseobecnené metéda najmensich stvorcov.

S. Weisberg, Applied Linear Regression, Third Edition. Wiley Interscience, 2005.

Problem 7.2.3. The (hypothetical) data in the file stopping.txt give stopping times for
n = 62 trials of various automobiles traveling at Speed miles per hour and the resulting
stopping Distance in feet (Ezekiel and Fox, 1959). Hald (1960) has suggested on the
basis of a theoretical argument that the mean function

E(Distance|Speed) = By + 1 Speed + [2Speed?,
with
Var(Distance|Speed) = o Speed?

is appropriate for data of this type.

e 7o stranky http://www.stat.umn.edu/alr/index.html si stiahnite data.

e Na zaklade predpokladaného tvaru disperzie ndhodnach chyb odhadnite parametre
Bo, (1, B2 zovSeobecnenou metddou najmensich stvorcov.

e Uvazujme transformovany model
(PY) = (PX)f + (Pe),

kde Q! = PTP a Q je matica z formulacie pévodného modelu (Var(e) = o%Q).
V tomto modeli testujte homoskedasticitu. (Ak sa homoskedasticita v transfor-
movanom modeli nezamieta, predpoklad o tvare heteroskedasticity v pévodnom
modeli bol spravny.)



