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« Jeffrey M. Wooldridge, Introductory Econometrics, Thomson South-
Western

e J.H.Stock and M.W.Watson, Introduction to Econometrics, Pearson

« LEE - FTaToh - JIIOKE - BHS [6FEREFF] 5EE
 SFEREE (LK)

« W.Greene, Econometric Analysis, Prentice Hall

« Jeffrey M. Wooldridge, Econometric Analysis of Cross Section and Panel
Data, MIT Press

« Bruce E. Hansen, Econometrics, Princeton Univ. Press
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« C.Kleiber and A.Zeileis, “Applied Econometrics with R”,
Springer, 2008

« Florian Heiss, Using R for Introductory Econometrics, 2016
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u iRZ=IE(error term), 1EELIE(disturbance term)
y #EREAZ # (explained variable), i€/ Z#(dependent variable)
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HRAZ # (explanatory variable), JHiZZ#(independent variable)
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excel CEF & O=-T—%tv b

bumi Aso . &=

BA A-TlLfrut R 74 #mLwT O 8#E O FR o~ Q EAUEWMEREANLTERRN

"D E}E’ BTl viili vA X | TE=® B 5‘% e E%ﬁﬁ%ﬁ' ) gﬁnﬁl | Za
Bant = B I U- 5| === == i - % T INELTERSE - %" s - | W P~
L u % =E=ET @ [ tiozs1 - CEE A I
wii-F = Pz s ] BEE ] #iE ] AHA ) il RE ~
A1 - £ | wage v
A | B | & | D | E | F | G | H | I | J | K | L | i | |-
1 |wage educ exXper tenure nonwhite female married numdep smsa northcen south west construc ndur
2 | 3l 11 2 0 0 1 0 2 1 0 0 1 0
3| 3.24 12 22 ] 1 1 3 1 0 0 1 0
4 3 11 2 0 0 0 0 2 0 0 0 1 0
5 | 6 8 44 28 0 0 1 1] 1 1] 0 1 ]
6 5.3 12 7 2 0 0 1 1 0 0 0 1 0
7 8.75 16 8 0 0 1 1] 1 1] 0 1 ]
8 | 11.25 18 15 T 0 0 0 0 1 0 0 1 0
9 5 12 5 3 0 1 0 1] 1 1] 0 1 ]
10| 3.6 12 26 4 0 1 0 2 1 0 0 1 0
11 | 18.18 17 22 21 0 0 1 1] 1 1] 0 1 ]
12| 6.25 16 2 0 1 0 0 1 0 0 1 0
13 | 8.13 13 ] 0 1 0 1] 1 1] 0 1 ]
14 | 8.77 12 15 0 0 0 1 2 1 0 0 1 0
15 | 5.5 12 18 3 0 0 0 1] 1 1] 0 1 ] =
wagel () 1 ’
H - 0 + 100%




Rstudio M EAE ExcelETCEIEB L 77— X %ZsTY 7 Milimportd %

RStudio - O >
File Edit Code View Plots Session Build Debug Profile Tools Help
-+ ] = Go to fileffunction - Addins - Bl Project: (Mone) =
wagel -] Environment  History  Connections -
Filter # | | 57 import Dataset = | & List = -
- wage educ exper tenure nonwhite female married numdep 1 Global Environment =
1310 1 2 0 0 1 0 2 DETEE)
3| 202 1 53 s 5 ; ; s D wagel 526 obs. of 24 variables
D wagel.Im List of 12
3 3.00 11 2 0 0 ] 0 2
0 wage2.Tm List of 12
4 800 8 44 28 0 ] 1 0
5 530 12 7 2 0 0 1 1
6 873 16 9 8 0 ] 1 0
7 11.25 13 15 7 0 ] 0 0
8 5.00 12 5 3 0 1 0 0
9 &0 12 28 4 0 1 0 2 Files  Plots Packages Help  Viewer -
10 1318 17 22 21 0 ] 1 0 = ﬁ
11 625 16 5 2 ) 1 ) 0 R: Test Linear Hypothesis * | Find in Topic
12 813 13 3 Y 0 1 0 0+ linearHypothesis {car} R Documentation
>
Showing 1 to 13 of 526 entries, 24 total columns Test L|near Hypothe S|S
Console  Terminal Jobs [ .
Description
) . 4+ Generic function for testing a linear hypothesis, and metheods for linear
R is free software and_comgs W1th ABSOLUTELY NO WARRANTY. models, generalized linear models, multivariate linear models, linear
vou are welcome to redistribute it under certain conditions. and generalized linear mixad-effects models, generalized linear models
Type "license()’ or 'licence()’ for distribution details. fit with swyglmin the survey package, robust linear models fit with r1m
. . . ) . inthe MASS package, and other models that have methods for coesf
R 15 a c011§b0r3t1ve_project with many contributors. and vcov. For mixed-effects models, the tests are Wald chi-square
Type 'contributors()’ for more information and tests for the fixed effects

"citation()" on how to cite R or R packages in publications.
Type 'demo()' for some demos, "help()' for on-line help, or Usage
"help.start()' for an HTML browser interface to help.

Type 'q()' to quit R.

linearHypothesis(model, ...}

[workspace loaded from ~/.RData] int(model, ...)

- £#% Default 53 method:




BT E T—RDEEENLREZE L ORD

RStudic - O *
Eile Edit Code Miew Plots 5Sessien Build Debug Profile Tocols Help
o - R il — Go to file/function ~ Addins - R Project: (None) =
Console  Terminal Jobs =
33 ..IZI e DU Lwdl © dlld UUNIES WL ADSULUVIELT WY WHAHEEANIT .

you are welcome to redistribute it under certain conditions.
Type '"license()’ or "licence()’ for distribution details.

R 15 a collaborative project with many contributors.
Type 'contributeors()' for more information and
‘citation()' on how to cite R or R packages in publications.

Type 'demo()’ for some demos, "help()' for on-Tine help, or
"help.start()" for an HTML browser interface to help.

Type "q()" to quit R.
[workspace loaded from ~/.RData]

> summary (wagel)

wage educ exper tenure nonwhite female married

Min. : 0.530 Min. : 0.00 Min. :1.00 Min. 0. 000 Min. :0. 0000 Min. :0.0000 Min. :0. 0000
1st Qu.: 3.330 1st Qu.:12.00 1st Qu.: 5.00 1st Qu.: 0.000 1st Qu. : Q. 0000 1st Qu. :0.0000 1st Qu. : 0. 0000
Median : 4.650 Median :12.00 Median :13.50 Median @ 2.000 Median :0.0000 Median :0.0000 Median :1.0000
Mean : 5.896 Mean :12.56 Mean :17.02 Mean 5.105 Mean 0.1027 Mean :0.4791 Mean :0. 6084
3rd Qu.: 6.880 3rd Qu. :14.00 3rd Qu. :26.00 3rd Qu.: 7.000 3rd qQu. :0. 0000 3rd Qu. :1.0000 3rd Qu. :1.0000
Max. 24,980 Max. :18.00 Max. :51.00 Max. 44,000 Max. 1. 0000 Max. 1. 0000 Max. :1. 0000

numdep smsa northcen south west construc ndurman
Min. H R vv] Min. 0. 0000 Min. : 0. 000 Min. 0. 0000 Min. Q. G000 Min. :0. 00000 Min. :0. 0000
1st Qu. :0.000 1st Qu. :0.0000 1st Qu. :0.000 1st qu. :0.0000 1st Qu. : 0. 0000 1=t Qu. :0.00000 1st Qu. :0.0000
Median :1.000 Median :1.0000 Median :0.000 Median :0.0000 Median :0.0000 Median :0.00000 Median :0.0000
Mean :1.044 Mean :0.7224 Mean :0.251 Mean 10,3555 Mean :0.1692 Mean :0.04563 Mean :0.1141
Ird Qu.:2.000 3rd Qu. :1.0000 3rd Qu.:0.750 3rd qu.:1.0000 3rd Qu. :0.0000 3rd Qu. :0.00000 3rd Qu.:0.0000
Max. 1 6. 000 Max. 1.0000 Max. :1.000 Max. :1.0000 Max. :1. 0000 Max. :1. 00000 Max. :1. 0000

trcommpu trade services profserw profocc clerocc Servocc
Min. :0. 00000 Min. :0.0000 Min. :0.0000 Min. :0.0000 Min. 0. 0000 Min. :0.0000  Min. :0. 0000
1st Qu. : Q. 00000 1st Qu. :0.0000 1st Qu. : 0. 0000 1st Qu. :0.0000 1st Qu. : Q. 0000 1=t Qu. :0.0000 1st Qu. : 0. 0000
Median :0. 00000 Median :0.0000 Median :0.0000 Median :0.0000 Median :0.0000 Median :0.0000 Median :0.0000
Mean :0.04373 Mean 0. 287 Mean :0.1008 Mean 0. 25886 Mean :0. 3669 Mean :0.1673 Mean :0.1407
3rd qQu. : Q. Q0000 3rd Qu. :1.0000 3rd Qu. :0.0000 3rd Qu. :1.0000 3rd qQu. :1.0000 3rd Qu. :0.0000 3rd qu. :0.0000
Max. 1. Q00000 Max. 1.0000 Max. 1. 0000 Max. 1.0000 Max. 1. 0000 Max. 1.0000 Max. 1. 0000

Twage expersqg Tenursq

Min. :-0.6349 Min. : .0 Min. : 0.00
1st Qu.: 1.2030 1=t Qu.: 25.0 1st Qu.: 0.00
Median : 1.5369 Median : 182.5 Median : 4.00
Mean » 1.6233 Mean 4734 Mean : 7B.15
Ird Qu.: 1.9286 3rd Qu.: 676.0 3rd Qu.: 49.00
Max. o 3.2181 Max. :2601.0 Max. :1936. 00
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VRHFORE (ROHA) HER

WERBAZH: lwage B€ O IHE
SHBAZ I educ HBEFEH

o BRI DR OH
Residuals: HAHIZDWTIE, KRB

Min 1Q Median 30 Max RE (D EEZE CRRSS
-2.21158 -0.36393 -0.07263 0.29712 1.52339

Call:
Im(formula = lwage ~ educ)

Coefficients:

Estimate  Std. Error tvalue Pr(>|t|)
(Intercept) 0.583773  0.097336  5.998 3.74e-09 ***
educ 0.082744  0.007/567 10.935 < 2e-16 ***

Signif. codes: 0 “***' 0.001 **" 0.01 *"0.05°70.1°"1

Residual standard error: 0.4801 on 524 degrees of freedom
Multiple R-squared: 0.1858, Adjusted R-squared: 0.1843
F-statistic: 119.6 on 1 and 524 DF, p-value: < 2.2e-16
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aJF T DFER (RDHT]) E

RERBAZ L lwage(BEE£ DI 4 1E)

wak SAZH: educ(3E F50) exper (it
Im(formula = lwage ~ educ + exper + tenure) EDREBEL) | tenure(EhEE
K

Residuals: =)

Min ~ 1Q Median  3Q  Max BORET L EIFEHOERD
-2.05802 -0.29645 -0.03264 0.28788 1.42809 MR Z 8k L THEETT BHEaTHY

FiE
Coefficients:
Estimate Std. Error t value Pr(>|t])

(Intercept) 0.284359 0.104190 2.129 0.00656 **
educ 0.092029 0.007330 12.555 < 2e-16 ***
exper 0.004121 0.001723 2.391 0.01714 *
tenure 0.022067 0.003094 7.133 3.29e-12 ***

Signif. codes: 0 “*** 0.001 **" 0.01 *"0.05°70.1"°"1

Residual standard error: 0.4409 on 522 degrees of freedom
Multiple R-squared: 0.316, Adjusted R-squared: 0.3121
F-statistic: 80.39 on 3 and 522 DF, p-value: < 2.2e-16
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