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EDETIL

yi=a+,8xf+ui (1)
7272 L, EBAZEX*IIEETET AL, TDOMDO YA EHETE
Do X*, X NIRDLD BBRICHD T BH(DF VY BAZTHN
BEZL > TEHAEINS)

xX; = x; +v; (2)
E(v;) = 0,cov(u;,v;)) =0 for all i,j
(2)&(ITAAT D &
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LEBEwW O MFEIZ0, DEUE—T., LHL, wexIZIZHEE»H S
(I _R—HE8) > OLSOFHEA - I AL



=r S K S0 =

SRR Z M DR = (2)

MM ORESREB L GPEZHOMEESOLSEETE (R/INZEHEES) (C
[T/ 77 X

OLSH#HETEEZE b=XX)"X'y=p+XX)"Xw
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Ci = leP + ul-
V=Y + Y]
E[YiT] = 0, cov(YiP,YiT) = cov(Yl-T,ul-) =0
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 REZHzIFFREIA EEEAE L
 BIFEHZISFAZHX EBEA D 5
 \VEDHE 7+

s cov(z,y) cov(z,a+fx+u) 8+ cov(z,u)
~cov(z,x) cov(z,x) B cov( z,x)
« —HO0LSIZ
5 cov(x,y) cov(x,a+fx+u) cov(x,u)
OLS — — —

var(x) var(x) var(x)



AP EHLE(2)

- BExHIEADHE
In(wage) =a+b-educ+u
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TE - RCTCORIBIEDIKR L

Import Dataset

TRty D
: | FICRIBENE
:ar:;e Input File i *LT \,\ % i%l/fl\

id,nearc2,nearcd,educ, age,fatheduc,motheduc,weight,momdadl ~ e
2,0,0,7,29,.,.,158412%,1,0,0,1,0,0,0,0,0,0,0,0,0,1,1,0,1,54 - ?
3,0,0,12,27,8,8,380166,1,0,0,1,0,0,0,0,0,0,0,0,0,0,1,0,1,4 (erZX|S("—)\ /E\

R E— .| |4,0,0,12,34,14,12,367470,1,0,0,1,0,0,0,0,0,0,0,0,0,0,1,0,1

ncoding Utomatic 5,1,1,11,27,11,12,380166,1,0,0,0,1,0,0,0,0,0,0,0,0,0,1,0,1 TE% U )

_ 6,1,1,12,34,8,7,367470,1,0,0,0,1,0,0,0,0,0,0,0,0,0,1,0,1,7

Heading @‘{QSONQ 7,1,1,12,26,9,12,380166,1,0,0,0,1,0,0,0,0,0,0,0,0,0,1,0,1,

8,1,1,18,33,14,14,367470,1,0,0,0,1,0,0,0,0,0,0,0,0,0,1,0,1
- - 9,1,1,14,29,14,14,496635,1,0,0,0,1,0,0,0,0,0,0,0,0,0,1,0,1 — .

Row names | Automatic i0,1,1,12,28,12,12,367772,1,0,0,0,1,0,0,0,0,0,0,0,0,0,1,0, T—ﬁ @|mp0|’t

- E 11,1,1,12,29,12,12,480445,1,0,0,0,1,0,0,0,0,0,0,0,0,0,1,0,

eparator omma & 12,1,1,9,28,11,12,380166,1,0,0,0,0,0,0,0,0,0,0,1,0,0,1,0,1 | — S
1%#,1,1,12,26,11,6,380166,1,0,0,0,1,0,0,0,0,0,0,0,0,0,1 ,0+ @@ET,

Decimal Period - 14,1,1,11,24,11,6,369567,1,0,0,0,1,0,0,0,0,0,0 70,1,0,1 .
15,1,1,11,30,11,6,496635,1,0,0,0,1,0,0 -,0,0,0,0,1,0,1 Nn.a St“ngs@iﬁiﬁ
16,1,1,16,31,.,8,648053,0,1,0,0 co,0,0,0,0,0,0,1,1,0,1, "

Quote Double quote (" *+ |17,1,1,14,24,15,12,357519 21,0 ,0,0,0,0,0,0,0,0,0,1,0, ¥ - = Y.

e T L e L | |2 iR o s

Comment |MNone - o (X |J> ;&?b
Data Frame L - %5 H
id nearc2 nearc4 educ age fatheduc motheduc ~ | |5 E—a_é
2 0 0 7 20 . ) o
3 0 0 12 78 8 % RIE(E
4 0 0 12 34 14 12 St E |$RIRMB
5 1 1 11 7 11 12 Jn n =PAN
6 1 1 12 34 8 7 e M @i@_m
7 1 1 12 26 9 12
8 1 1 18 33 14 14 5
9 1 1 14 29 14 14 [

10 1 1 12 28 12 12 e =

11 1 1 12 20 12 12 K?E{[E(\: L/Tct
12 1 1 9 28 11 12 ¢

13 1 1 12 26 11 6 'fﬁ

14 1 1 11 24 11 6 2! < bﬂ% O)‘j:
15 1 1 11 30 11 ]

16 1 1 16 SR g i -999

7 1 1 14 24 15 12 v | he ~ -
< > o DEOYTLTHY R

- ~ X
Import Cancel " 73‘ L A ﬁ&,ﬂE



RTOXRIE(E
TS RIBEXIEET 2%5

F—R 7L —Lmrozd DO ZHix

e XIBEN-999DIFE
e mroz$x[mroz$x == -999] <- NA
e mroz$xigz N7 FIL:ZFDEZRH-999ICFHL WLWHDITNA (X
E1& : Not Available) #XAd 2 & W) avw > K
. %\ SRYEBETEZ DDNERAZEIIHOEBIxZERALT
Yo 1T
e mrozdy <- mroz$x & L TH Hmroz$ylc DWW T EEDA
« RIBED . DX HBEXEINDFE
« ZEXIIXFEINDARY bLE L THRMATFND
e mroz$x[mroz$x ==“"] <-NA & LT (XZHIE"“ THD)
e mroz$x <- as.numeric(mroz$x) THET — X |IZZ i

. %ﬁfT:CCT’E)ﬁ L7-ZHEED-T—XRty b %EEFEFE > write.csv()
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Ivreg( ) % ,T%)EH —g— Files Plots Packages

Install @' Update

%f:&b(l: (lj:/\O\\/ Name
r— Y AERD &
% abind

| AER
arm

RStUleUDE—FUD assertthat
window TAER o
ICF v oEA 2 et
NIE/ Sy o — =
HhAOo—KIh clipr
i —a— coda

crayon

User Library

cellranger

curl
data.table

tsls( ) iZldsem& o

WH Ry r— ellipsis
HE o

ADEEICA T

Nidinstall 4 %

Z &

Viewer
Description

Combine Multidimensional Arrays
Applied Econometrics with R

Data Analysis Using Regression and Multilevel /Hierarchical
Models

Easy Pre and Post Assertions

Boost C++ Header Files

Companion to Applied Regression

Companion to Applied Regression Data Sets
Translate Spreadsheet Cell Ranges to Rows and Columns
Helpers for Developing Command Line Interfaces
Read and Write from the System Clipboard
Output Analysis and Diagnostics for MCMC
Colored Terminal Cutput

A Modern and Flexible Web Client for R
Extension of ‘data.frame’

Create Compact Hash Digests of R Objects

Tools for Working with ...

ANSI Control Sequence Aware String Functions

Tools for Working with Categorical Variables (Factors)

= O

Version

1.4-5
1.2-9
1.11-1

0.2.1
1.72.0-3
3.0-8
3.0-4
1.1.0
2.0.2
0.7.0
0.19-3
134
4.3
1.12.8
0.6.25
0.3.1
0.4.1
0.5.0 <



OLS DR
educ L BENICHMEEN B 355, HE

Im(formula = lwage ~ educ) E S NIZREUIEE OZRNT TR
<, BADHMRLRRINTULD

Residuals:
Min 10 Median
-3.10256 -0.31473 0.006434

30 Max
0.40081 2.1002¢9

Coefficients:
Estimate St Error t wvalue Pr(>|t])

(Intercept) -0.18 0.1852 -=1.000 0.318

educ 0.1086 0.0144 7.545 2.76e-13 ***

%ign%f. codes: 0 Y**x*x/ (0,001 ‘**" (0.01 *" 0.05 '.” 0.1

Residual standard error: 0.68 on 426 degrees of freedom
(325 observations deleted due to missingness)

%ultiple R-squared: 0.1179, Adjusted R-squared:
.1158

F-statistic: 56.93 on 1 and 426 DF, p-value: 2.76le-13



FRIFZR I & AR AR L O AR B & HEET

Call:

Im(formula = educ ~ fatheduc)

NTIRVEZ $ L L Cfatheduc

( BOBEBEN) &5 B
DELHHE

EEHEADHRBLHTH 5 KA

DB FE# (educ) & fatheduciZ I

Residuals: BEL DD L HHERINT
Min 10 Median 30 Max
-8.1881 -1.1881 0.2240 0.8119 6.3537
Coefficients:
Estimate Std. Error t wvalue Pr(>|t])
(Intercept) 9.79901 0.19854 49.306 <2e-16 ***
fatheduc <::E:Z§§?3 0.02089 13.52 <2§E§§:jjj:>
Signif. codes: O Y***x7/ (,001 ‘Y**x’ Q.01 >’ Q.05 W’ 0.1 v’ 1

Residual standard error:
Multiple R-squared:

F-statistic: 182.8 on 1 and 751 DF,

0.1958, Adjusted R-squared:
p-value:

2.046 on 751 degrees of freedom

0.1947
< 2.2e-16



EZBEIC K AHETEER vreg( )

ivreg (formula = lwage ~ educ | fatheduc)
Residuals:
Min 10 Median 30 Max

OLS & V) educ 1R
IFMED ICHEE S 7=,
=72 L, s.eliRE Ly,

Estimate Std. t value Pr(>]|t])
(Intercept) 0.44110 0.440610 0.989 0.3233

educ 0.03514 1.684  0.0929

-3.0870 -0.3393 0.0525 0.4042 2.0677

Coefficients:

Signif. codes: 0 ‘***x’ (0,001 ‘**’ 0.01 > 0.05 . 0.1 ‘7
1

Residual standard error: 0.6894 on 426 degrees of freedom
Multiple R-Squared: 0.09344, Adjusted R-squared: 0.09131
Wald test: 2.835 on 1 and 426 DF, p-value: 0.09294

Wy r—AEREA— R 50FH 1)



BRFERUEIC L DHEEHESR  tsls( )

SR Zivreg() & @ L,

2SLS Estimates tsls() DEFTICIZ/Sy o —sem
Model Formula: lwage ~ educ HFO—FLTHELNEHY
Instruments: ~fatheduc
Residuals:

Min. 1Ist Qu. Median Mean 3rd Qu. Max.

-3.0870 -0.3393 0.0525 0.0000 0.4042 2.0677

Estimate Std. Error t wvalue Pr(>]|t]|)
(Intercept) 0.44110350 0.44610178 0.98880 0.323324
educ 0.05917347 0.03514177 1.68385 0.092943

Signif. codes: 0 Yx**’ (Q.001 ‘**" 0.01 *’ 0.05 '.” 0.1
\ 4 l

Residual standard error: 0.6893899 on 426 degrees of
freedom
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« ZRAAZ 2 educ, exper, expersq, black, south, smsa,
sSmsabb, reg662—reg669
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RN AN iﬁu@nﬁﬁﬂ SR %7217
regbbliEE 7% L

2. educ Z nearcd(17THK R CTARF D L ITFEAT
L\tt WH &I —’7”‘51) RQE al)E L, 4‘@5575‘%%
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smsabb, regbb2-regb69
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