
dprito u6b66D5Drbsp6l-b, g6DElo)6

/ Sqoritnrb s60ttuin6tjr$ dlptrqd;eoxlLonofl$ 6pf q
(2{Jl2 /2013 Batch) 201 4/201 5

(Dccember 2017)

ECS 32113 - Econometrics Applications

[noi6 oilor 4or59d;15 rlLoLb 6rl6i)Lru6rldt(56

9tLL6x6Jr6Di156ir 6)rtltisiruolb
56ir gtE'[rD46e,LruG36]6nlll6nr.

d!6i{u (01} u 6ntl5- iLr/noiulrli{l6i]', 'ir.sII 
25 L6ilnr- i a5lrc'rll iir'rr 'l ((.1l1lr55nrt6n,nf66iI: 100)

(!)6irprlb 5'rOLb

li) Lllrct',ir6)t ron$fluooricn €Jlin'jGF.n tnr!4

oll6ntitotl,.

6r6n'liuiL ri.l qIDtrGLn ol6D6rrol,5riD6n &Odr5D r'5

(06 q6ir6f66n)

{i) (OdltiG!!6b eli]]]ojlcocl gleor Lun;rl-n lbn6diluFF516])r Renrsey's RES]:T GdrF6oo tD[-r

6ri.rfl!,rqt&. ( 12 rt6ndfe'5n)

e{rj eln.,)rnifi6rrrb_-i ri6irorilrn lJFo,ri,Dol LIjrifu-l(l! optr:lrilLlruL{Do 6nonlb6 6(!,916'

Yi : tro + rliXri -F azx2i + €t

Clr:rorr6n6ir L'i6rjr6rr i urngiful(Db.l6rtl[)E]al FiIi6L:luLL lJ)rl!i.56ir p ofi r 6rciu6tp 9]6]r rlncntl

6 r6i)]jrug:iJ5rl,5 Ralllsoy's Rl]Slll GtiIFsDi"ujl6D6' GurlilGsn6oirlni O[FG'] rg;bD6mlltor G]Lllrlcuilil

r8Gut :5[nLrr' G6il6ngJ. Long!,ILr]1qsri otgJ L6:l,sl]LrLL unrlt'h6 tn Aa'rI60rirl+o;dl6dr!ll6rr el'Dniil

g6io)5Di!, 6r6jrLr6D,5 5oi CilllnGalt50i6DtD r,L I F r' Grr.6Fr{il '!0+crlleoonri a'qa

Li)

F.nr'rFie \, ll iISET
i o:

tesr: .:isinq oor'iers oI Lhe indeperld'nL I'a:iabl's
mcdel. has rc oniLt.rc I'arlabLes

(01 rt6ir6r5l4ri)

r r6iull ri r6irp6nl 6ir)LD (Hclerosccdaslicitl) Lltsdl6iD'jnJj5rff White i Gunpsoelreo_rr ;r1i;rL +ga

i 
(10 ui'ir61i'56n )

DID LJlFGla6L6rl L'n$_f ululojl6n6n lDgtilLtlL-L Lt6dr6xlri Grt!GlE''r.ir{'riiuLL While's Gen'i'6:u)6ciuJon

I .1d _L Ea. D Srnu ,,ir 'rJ
imtest, white
Wbite's tesl for Ho: homoskedasticily

against Ha: unrestricted heteroskedasticity
chi2 (1L) = 19.88
Ptob > chi2 = 0-0408

or€ LrnllFdpdt u6Drrry6x6rrF6il6Dl0U dltndl6D6fl'trrxri 6'6lr6diG6il6nptn? glbis!g'l 66i6D6Durn!

aJueop -s91" 511 
'1(rj-6uil6i)t! 

rDLLFgi5i €.+rd6g6- (0? rl6ir6ri56il)

qgiq LllpGlo.erq Llndflullljoll6b u5-i)u[6!6i66rir6tLD Llq'if6Dor 6rl6i]nirlOorgr6nr6b 6JbLGb

itil*rE-* &{!65rrr.6 o5l6ns@5- (08 qtnoissit)

l(6, 1i) - 43.42
0 . ll01l u

(il

{ir,)

Liii)



(3) dcp $tnuLo6ft6r dlFcl6orol l]]ngtflu t(5oll6o6in s'6x6or5gi6i 6l{rn6il6

i;= 15.6 2.36Dti - 3.73Dri - 413D3, + 1.B0Xi

Yi : LonO bu5Dr6irrri (gjdqb irju'rol6i)

Dr = 1 oduLlrr FUd Gllr6odr6lirrsi 6oEFr60. tDiDrbuq Dr = 0

J), = 16onr, 6r6ul6n, ur.rir0:lrLnulg(p.5tLbl D, :0
D: = I e)ljlrrJrr FUd dlnrtLrcluooln 6rdf5n toFllliuq Di = 0

Xi: B6n6dl (!lfLdnbo)6D6.n6i)o5l 6!OL-riis6f6i)

(o!tu!], Gl6xL0E;56uiIO Dtiillri 616iorn ltjrllt6{DLb q6r16f6)tut fpilurn6
g'6fio)LD 61:Tur656d)1;)r.

(i) D1, Dr r-o$gtLi D3 Dnlt66rl6ijl l5clnr6rira;6rlcn olluf.iiiqs
(ii) D3 Dnli 6l{rnlliuir6 !i66r:r n r t5ul iomiltcd group) 6rg'l l
(iii) 12 or6L- LrftLs r6o!x.ie(i\r,rll6Durd; Gleir6itn66il6n D,srlirrllll .!jll,6ndl Fufdn

G,Ljro,qtfiimfi

0l
(1ll

r0rfgior0Lorf

e6iDil[r1t0,ts. (u:

(lv) Brb Gun6flDn[!.fbD5dr utrr6iirL l6iieJbGlrrrgJ] q6,n OO q)t!6rt6D"t LDn€ilf LLlo6rll6rrr(D.65

Gor6ldJGd i,r6inLroir-) 6)tsn,6(Oa, (0j

1- ir) g;6dr6ni6xr,it0 (;)lu l[d46D6Dr (aubcorrelalidl) d6frpr6i 6r6dr60r? €)lFltx)ol oilrjl';l54?
(0r

rii) F6iir6il6D6nr0rlir (aulooffelatiur) t'ilT!'d6D6016Dul gl6DLUlfiorLi ,5n6rnuElllth l6il GL.dtltjr

(DW) oeiiuJLq6D60r ntLrfnLrg,lL 6ir. gLnudnLlL-L?6ir u6ljolo:I,ris6Dcn gi6DL urr5nirrr06glr

(iii) Gr ririon {l]"ur-eon (DW) ogiLirlLqdi STATA Gloitli(D (olrtput) tfcp g'qarrn G6ir6nl

tsseL year, yearly

Durbin-watson p-statistic(5, 34) + 1.041864

GLdr l6ur Cornledir ,{rrdr,i)o)6DLl tiluJ]iLo$, dL = 1123,

GL iL'il6jr G6)lTLsdrir €Lr,bir61di]rjn)5\)i cl-r]!ru]E;], du - 1.654

lime variable: year, 197? to 2010

.E]6DLurnrrnlb,sn6oi[r6!i]5,r6 46duldtr:h1D6]G6r;il
10li

g6rir6d{tn6D,r6)lirLllry6 dl6b)orulil6D6tt

LrDgr lLtLgoll6D6Drdr so0[,5.

t. (i) 6'6\rndii (Logit) DirE!'b rtGtrLlL (Probtt) urrrdJlul(lljds(oj.irsi6DLujl6\rq6in

615r 6ir6xoirp

Eo)dsDn6 lj)i rtl;(?ts

ErljnliL-r @(6 6lg'nutijDr6nir ErisFgtdr LUunqf60)rD6DUr GLrEgilB

sn[60oib6D6ridr piriD'r6jLd;6b Glirr$lL LiF6]sN6)t LDrpifulo (Logit

g;quLrl:06ir6rrg]

(ii)
regression modell



0rq!6"8,ILLL

I'lalginaL

unioni = 51 + \2expi + 6lexp? + \agradei + 65marr[cdi'l 66htghi i rti

enfDg Dlllt union el.6n{.t] 0(D Grlfi6\tofiid q],(5b. elg,l rll,til6){lDfitsil liro'Uurllll{ij6luo )

union = 1: '6!tndLL liuri Gl5rui6nsdrci LIrirlil6n[re @(1ljErpn6b. DBo]Lnuq union = 0

6rl[nl.Drlt66ir

erp: Glg,nut6[ €I@]lr.rd eir6trb, (orGLiritb6li6i)

erpi : OFrut6n.gtgurrb) LDnltril6iir 6xi6dl.iisuLrl:r GllrDlod

r ade d . 6' ep, J, h 5i 66t"dr i6nir6_n { 6iie

married = 1: OdlrLlLL Frun gioLo6mrb (!pqtr6(5FFn6l, lolig LbLq marr';ed = 0

high = 1: tqltnL?rr Euri gt$l.66n6lil6ll Glgtrultisrir6u}rluLrG6trnul L 6Firutot6i)

G)qn dl{,DT6n[n{6 OOEFn6i) rDli]gxLnlrq high : 0

ronptflqllb6)Jldn 6r6iro6Dot6D6rr6l (Maiginal elfecls) dcur i5[nul66ft6ngl
effects of logit ModeJ- (O6!re{ll Dngiflul(Dtllcil 616b6D6toll6it6nol)

! !r /.rni on) lpfeJi.ll
- r !ii4P-)11

.12221 :i 4

.a: 21 3

.!.14i5 5.,111 0.0!i,' .al1ll' iil2:lr 1.88'1
,niloCa 4-92 l).a)t).) .0il5riB -,0-'ii2il 51!-bll?
.10n85 -2..i'') !.029 -.lj2L'l;1 !il1l1-i 1:i-rr1i
,ir.l,,l l).').) l).,,-.) .01!ri'3r ..,.11a-:, ,irtl
..:allz 5,i: {|ilila .-i94rrr .ltlJ4lr .-ia8

i*lc!'/.1)r 6r6inr$r 0 6rprrL.t6[0 L d]6o[tr1.1)16tr GLr ]6{l ttllf]lidn b6riLrfi60r L!ll!J!]ir

(a) Gl"+rdi!.r.jr,r Lllrii tf6rLrjD,ln 6uDD,+GlI5l6norgil6,: dEiS lDrltrbdir rl6irtri6!?rrJ tlgturrs

Gllrrirbi6rwx6n 6r6D6!L-t6ir (59; GlLlrrtrbllD6itii6itr'D LDIr grdbn) prl'n6lD 6leslr5]dl6rn.[r6]r'
(05 Ll6fi6rn.!6ri)

(t

(ii)

ltrjr6rriiDrn di!G]$6!ol on$f u6oloreord rl'or6dr6.5iti G5r.ns:

ln(GDII) = B,r + Fz(lnK,) + []r(lnli) (1)

tanlo, h(GDP)r c,L.bdDF,dr+ol6rJr.irr GronFF p 6rrDrLO LEL66]. ln(K): rrL66DE

;lrq6f 6D[u,r tlt6Dq,orlb. i n(l-): or.r,eos o]qojlbrih5m oaullurLi,,
j)D GDriFtruLrLL 6n6dr]n(D (1) 6rpo orbo6u r[6Dr r5]ilGleo)o] oir$lflulli!{it6or Gl$ndlFrrrrLo

onrGxsgiiin)6d {5dt fr drD'trdilpa? €x$6r'6'r 6]l)in6'(56. ({)s q6n6ri56irl

.+j P, rDirEllir []r O6r01djF,rx'6ri6n o!5n.i.br'rr66ir 'r6fi6n I (05 q,rroi66ir)

r .Jr b , or.,r:.!r" I. dJLaur id i , lls
er. u5n5rt6r t5,Lrf ron6ir Grli G3,rL05gidjr6DlD Lll[6J,jD,iill

eg R2 rrir sfuu(D6g,uuLL R'? Llb (R'z)

O. dlttlrl Loireifl e-L 6Dr-o,rtb Gluquro'rEifl LL6D[DLrlLn

I-arge Samplc Propeny)

(i)5 q6ir5rl66ir)

(05 Ll6irdfE6ir)

(Small Sample Propertt and Lrr of

i05 LFir,ife6ir)


